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The specifics of modeling the behavior of economic agents in conditions of uncertainty are analyzed.
We show that in such a situation a stochastic problem most often either uses artificial reduction to a
deterministic scheme, or optimization in average. We also analyze some of fundamental differences between
stochastic factors leading to decision under risk and uncertain factors leading to decision under
uncertainty. We show that such situations are almost analogous to games with nature in terms of game
theory.
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