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2.1. Budget selection 

2.2. Traditional security risk 
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2.3. Security risk vs. rewarding security 
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2.4. Diverse controls selection 
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2.5. Risk-to-Return trade-offs for different budgets 

BxCts
x
xE

xSh

E(x) G(x)
C(x) xl

Ii til xl Vi

E x x



976   Iryna Yevseyeva et al.  /  Procedia Computer Science   100  ( 2016 )  971 – 978 

Ii

x1 x2 x3 x4 x5 x6 x7 x8 x9 x10 x11 x12

x13 x14 x15 x16 x17 x18 x19 x20 x21 x22 x23 x24

Vi

xl

tli V1 V2 V3 V4 V5 V6 V7 V8 V9 V10

x1

x2

x3

x4

x5

x6

x7

x8

x9

x10

x11

x12

x13

x14

x15

x16

x17

x18

x19

x20

x21

x22

x23

x24

E x G x C x G x tli I i
il

xl C x Cl
l

xl

rl tli I i
i

Cl xrrxE

ssssllllls CItCItCItCItCovQ

Qls n sl

tli I i Cl tsi I i Cs tlz I z Cl tsz I z Cs

B

Sh x
G x C x r

x
s t Cl

l

xl B



977 Iryna Yevseyeva et al.  /  Procedia Computer Science   100  ( 2016 )  971 – 978 

r0 r0

xl

=x



978   Iryna Yevseyeva et al.  /  Procedia Computer Science   100  ( 2016 )  971 – 978 

Journal of Finance 
Environmental and Ecological Statistics 

Decision Support Systems

Decision Support Systems
The journal of portfolio management

Omega

Decision Support 
Systems


