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V. BimomocTi npo guceprauiio
Mosga guceprarii:
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Tema gucepranii:
1. MogenoBaHHs MPOLECCIB IIPUMHTTS PillleHb B CUCTEMI iHBECTULIITHOTO MEHEIPKMEHTY

2. Modeling of decision-making processes in a system of investment management

Pedepar:

1. O6'eKT moCiIKEeHHs - NIpoLeC iHBECTULIITHOTO MeHeIP)KMEHTY (PiHaHCOBO-KPeNUTHOTO iHCTUTYTY. MeTa
IOCJiIKEHHS - PO3PO0Ka KOMIJIEKCY B3a€MOIIOB'SI3aHUX €KOHOMIKO-MaTEMaTUYHUX MOZEJEN, IKi 3a0€3[1e4yI0Th
IPUNHATTS €(PEKTUBHUX PillleHb Y CUCTEMi iHBECTULIIIHOTO MEHEIKMEHTY (PiHaHCOBO-KPEAUTHOTO iHCTUTYTY.
Metonu JOCIiIKEHHS: CUCTEMHUI aHalli3, Teopis iHBECTULIITHOTO MEHEIPKMEHTY, TeOpisl IPUNHSATTS PillEHb,
METOJIM €KCIIEPTHOr0, 6araTOBUMipPHOT0 PETrpeCcifHOro aHamisy, Teopisi IPOrHO3yBaHHsI, TEOPisl IMOBIpHOCTEN i
MaTE€MaTU4HOI CTAaTUCTUKU. T€OPETUYHUN pe3yJIbTaT - PO3PO0JIEHI MEXaHI3MU Ta MiAXOIU 4O MOLEJIOBAHHS
IIPOLIECiB IPUMHSATTS PillleHb B CUCTEMi iHBECTHULITHOTO MeHeKMeHTy (iHaHCOBOI ycTaHOBH. [IpukianHa iHHICTD
00yMOBJIEHA PO3POOKOI0 KOMILJIEKCY MOJIeJiel i MeTOMiB MPUUHATTS pillleHb B CUCTEMI iHBECTULIIIHOTO
MEHEPKMEHTY, IO AO3BOJISIIOTh CIIPOCTUTH IPOLIEAYPY iXHbOTO IPUMHSITTS 3 YpaxyBaHHSIM AMHAMIYHOTIO XapaKTepy
30BHILIIHBOTO CEPEIOBUIIA Ta 3MEHIINTH PU3NKU iHBECTHULINHO] AisimpHOCTI. HaykoBa HOBM3HA: PO3PO6IEHO MOJIEIIb

oliHKM (iHAaHCOBOIO CTaHy eMITeHTa,s1Ka 6a3yeThCsl Ha 0aleCcoBiil eKCIIePTHIlN cucTeMi Ta MOJIeJIb 10T



IpOrHo3yBaHHs. Lli Mozesli BpaxoByIOTh AMHAaMIKy (PiHAHCOBOTO CTaHy €MITEHTA, 10 iCTOTHO MOJIIIIIYe
eeKTUBHICTb MPUNHATUX pillieHb. Po3pobsieHo iMOBipHICHY Mozesb pOpMyBaHHS iHBECTULIIMHOTrO IOpTQeris, 110
D03BOJISI€ OLIIHUTYM Ta 3MEHIIUTHU PiBEHb HOT0 PU3KKY. PO3P06IEHO MOJIEIb, SIKA 3 YPAXyBaHHAM IMHAMIKN
(piHaHCOBUX NOTOKIB GOpPMYe e(PEeKTUBHY CTPYKTYPY NOPT(Est Ha IEBHMUI 33JaHNAI TOPU3OHT. JJOIOBHEHO
KOHIIEILIiI0 CTBOPEHHS KOMILJIEKCY EKOHOMIKO-MaTeMaTUYHUX MOZEJIEN MiATPUMKHY IIPUMHATTS PilllEHDb B
iHBECTULIITHOMY MEHEeI)KMEHTI, sIKa J03BOJIsIE MiABUIINTY e(PeKTUBHICTb iHBECTULIIMHOI HisyIbHOCTI. YIOCKOHAIEHO
MoOJeJli OLiHKY Ta NPOrHO3yBaHHS iHBECTULIHOI IPUBA0bJIMBOCTI LiIHHUX IaNl€PiB 3 ypaxyBaHHSIM JUHAMIKHY iX
XapaKTEPUCTHUK, SKi O3BOJISIIOT CPOPMYBATU CYKYITHICTh IPUBAOJIMBUX LIHHYX MaMNepiB i 30i1bIUTU IPUOYTKOBICT

Ta 3MEHIIUTU PUSKKU [TOPTeEIs.

2. The object of a research - is a process of investment management of an investment company. The purpose of
research - is mining of a complex of interdependent economic-mathematical models ensuring acceptance of
effective solutions in a system of investment management. The methods of research: systems analysis, theory of
investment management, decision theory, methods of the expertal, multidimensional regression analysis, theory of
forecasting, probability theory and mathematical statistics. Idealized outcome - the gears and approaches to
simulation of decision-making processes in a system of investment management of financial institutions are
designed. The applied value is conditioned by mining of a complex of models and methods of decision making in a
system of investment management permitting to simplify a procedure of decision making with allowance for of
dynamic nature of environment and to lower hazards of investment activity. Scientific novelty: the model of an
estimation of a financial conditionof the emitter is offered, which one bases on the Bayes consulting model and
model of its forecasting. These models allow for dynamics of a financial condition of the emitter, what essentially
increases efficiency of the received solutions. The probabilistic model of formation of an investment briefcase is
offered, that allows to evaluate and to reduce a level of its risk. The model is designed, which one with allowance
for of dynamics of financial flows reshapes effective frame of a briefcase on given temporary horizont. Is
supplemented the concept of creation of a complex economy-mathematics models for support of decision making
in investment management, which one allows to increase efficiency of investment activity. The models of an
estimation and forecasting of investment attractiveness of valuable papers with allowance for dynamics with the
count of their characteristics are advanced, which one allow to form set of attractive valuable papers, to increase
profitability and to reduce hazards of a briefcase.
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