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2. Optimal project portfolio models of enterprise development project on financial criteria under uncertainty

Pedepar:

1. Incepraniiina po60oTa IpucBgYeHa po3poodlli KOMIIJIEKCHOTO MiX0y A0 BUPilIeHHs 3aBIaHHs (POPMYBaHHS
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ONTUMAJIbHOTO NOPTQEIII0 MPOEKTIB PO3BUTKY MiANPUEMCTBA.. PO3p006JIEHO JUHAMIYHY CTOXACTUYHY ONTUMI3aLifiHy

Mogesb (GOPMYBaHHS ONTHMAJIBHOTO OPTQEJIIO IPOEKTiB PO3BUTKY MiAIIPUEMCTBA.

2. Dissertation is devoted to development of an integrated approach to the optimal portfolio formation problem
with the uncertainty which involves calculation of the projects characteristics for selection in the portfolio, given
the limited financial resources of enterprises and credit institutions. Optimal projects portfolio deterministic
dynamic model consist of independent projects and credit options set was developed. Optimal projects portfolio
stochastic dynamic optimization model of enterprise progress was developed.
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