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Pedepar:

1. O6'iKT mocimKeHHs: iHBeCTULifHA IisIIbHICTh BEIMKUX IIPOMUCIIOBUX KoMItekciB (BIIK). MeTta gocmimKeHHs:
PO3pOOKa TEOPETUYHMX OCHOB Ta MOJI€JIell CUHTEe3y THYYKO€E CUCTEMH YIIPaBJiHHS iHBECTULIIMHOIO AislIbHICTIO
BEJINKOTO ITPOMUCJIOBOTO KOMILJIEKCY, CIIPSIMOBAHOE Ha MifBUIIEHHS €(PEKTUBHOCTI MOr0 (PYHKLIOHYBAHHS, SIKQ
3abe3nevyi BUKOHAHHS 110r0 Micie, KOHKypEHTHY NlepeBary Ha PUHKY i CTabiibHICTb piHaHCOBOrO cTaHy. MeTonu
IOCJIiIPKEHHS: CUCTEMHUI aHaJli3, METOAY €KOHOMIKO-MaTeMaTUYHOTO MOJEJIIOBAHHS, MAaTEMAaTUYHOE CTATUCTUKY,
IOCJTiIKeHHs onepaliil, piHaHCOBOTO aHali3y Ta CUCTEMHOE IUHAMIKu. Pe3yabTaTu: BUBHAUYE€HO OCHOBHI
0CcO6IMBOCTI iHBeCTULiHOE IisnbHOCTI BITK; po3p0o6eHO Ha TEOPETUYHOMY PiBHi KOHLIENTYasIbHi Ta TEXHOJIOTIYHi
OCHOBU OpraHizallie THy4YKO€ CUCTEMHU YIIPaBJIiHHS iHBECTULINHOIO AismnbHicTO BIIK; cuHTE30BaHO iHTETPOBaHY
HeJIiHINIHY MOofiesIb THYYKO€E BUpOOHNYO-iHBeCTUlliliHO€e cTparerie BIIK, npoBeneHo aHali3 €€ 4yTIUBOCTI Ta
METO/IiB BUPiLIEHHS 3a[1a4i; T06YL0BaHO CUCTEMY 6AraTOKpUTEPiaIbHUX KOMIIPOMICHUX Mozesieil (pOpMyBaHHS
iHBECTULIITHOTO MOPTQEJI $I; 3alIPOIIOHOBAHO CUCTEMY MiITPUMKU IPUNAHSTTS iHBECTULITHUX PillleHb; CUHTE30BaHO

imiTanifiny Mmozesb OLiHKY e(PeKTUBHOCTI THYYKO€E CUCTEMH YIIpaBJliHHS iHBeCTULIMHOIO AisbHicTIO BITK Ha 0CcHOBI



METOAY CUCTEMHOE IMHAMIKU. HOBITHICTb: KOHLIENLi THYYKOE CUCTEMHU YIIPABJIiHHS iIHBECTULIIMHOIO HisJIbHICTIO
BIIK 3i 3MiHHMU ymMoBamu QyHKI[IOHYBaHHS, 32aCHOBaHAa Ha HEMlepepBHOMY aHali3i AecTabinizyiounx GakTopis
30BHILIHBOTO Ta BHYTPIlIHBOI'O CEPEIOBUIIA, sIKA CIIPHUSi e(peKTUBHOMY YIIPaBJliHHIO iHBECTULIMHUM NTOPTHEIeM
aJleKBaTHO CTYIIEHIO BilXWJIEHb Y€Pe3 MiHiMi3allil0o BUTPAT Ha (POPMyBaHHS i KOPUT'YBaHHS iHBECTULIIHOE CTpaTerie
Ta inBectuuiniHoro noptdens BIIK 3a 3agannii yac 3a [OMNOMOr0OI0 30BHIIIHBOE Ta BHYTPIIIHbOE CUHXPOHIi3allie
peastizallie iHBeCTULIIHOE CTpaTerie 3a 4acoM; 3TiIHO JaHO€e KOHLENIill po3p06JieHO BiANOBiIHY T€XHOJIOTIO
opraxizallie; iHTeErpoBaHa MOJI€JIb THyYKO€e BUPOOHNYO-iHBecTULiiiHOe cTpaTerie BIIK, mo 3a6e3nedyi TakTHYHY
THY4YKICTb yIIpaBJliHHA IHBECTULINHOIO AisnbpHicTO BIIK, AKa MakCuMMIi3yi MIMOBIPHICTb JOCATHEHHS 3a40BiJIbHOTO
piBHS eeKTUBHOCTI BJIACHOTO KarlliTa JIy Ipu 30€epeskeHHi IIJIaTOCIPOMOXKHOCTI; CuCTeMa 6araToKpuTepialbHUX
Mmogeneil popmyBaHHs iHBecTuLiiHOro noptders BIIK sk HeCXUIbHOrO N0 PU3UKY iHBECTOPA, 1110 CUHTE30BaHa 32
IOTIOMOTOIO 337134 KOMIIPOMICHOTO ITPOrpaMyBaHHs, sIKa 03BOJIsi NOOYAYyBaTH ONTUMAJILHUN NIOPTQEb Ha
nepeTuHi e(peKTUBHOE i KOMIIPOMiICHO€E MHOXKUH; iMiTallifiHa MOZEb OLiHKYA €(PEKTUBHOCTI THYyYKOE CUCTEMU
yIIPaBJliHHS iHBECTULIMHOIO AisnbHicTIO BIIK, M0 3acCHOBaHa Ha METOM CUCTEMHOE AMHAMIKHY, SKa Jai MOKJIUBICTh
CIIO CTepiraTu peasisaliilo CHHTE30BaHO€E CTpaTeTie il BIIJIMBOM JeCcTabini3younx GakTopiB iHBECTUILIITHOTO

CcepenoBUIIA Ta BHYTPIMIHIX yMOB QyHKUiOHyBaHHS. O6J1aCTh BUKOPUCTAHHS: BEJIMKi IPOMHUCIIOBI HiANIpUiMCTBa.

2. Research object: the investment activity of large industrial complexes (LIC). Research purpose: the development
of theoretical fundamentals and models of synthesis of the flexible management system of the investment activity
of a large industrial complex, aimed at the increase of efficiency of its functioning, which provides fulfilment of its
mission, marketing competition and financial stability. Methods of research: systems analysis, methods of
economic and mathematical modelling, mathematical statistics, operation research, financial analysis and system
dynamics. Results: the distinctive features of LIC's investment activity are detected; the conceptual and
technological fundamentals of organization of the flexible management system of LIC's investment activity are
developed at the theoretical level; the integrated non-linear model of the flexible production and investment
strategy of LIC is synthesized, the analysis of its sensitivity and solution methods is conducted; the multi-criteria
compromis e models system of portfolio forming is formulated; the investment decisions support system is
offered; the simulation model of efficiency estimation of the flexible management system of LIC's investment
activity is constructed on the basis of the system dynamics method. Novelty: the concept of the flexible
management system of the LIC's investment activity under unstable conditions of functioning grounded on a
continuous analysis of destabilizing factors of external and internal conditions of functioning, which promotes
efficient portfolio management adequately to the degree of deviations by minimizing costs of composition and
updating of LIC' investment strategy and portfolio for given time with the help of external and internal investment
strategy realization synchronization in time; according to the given concept the counterpart technology of
organization is worked out; the integrated model of the flexible LIC's production and investment strategy,
supporting a tactical flexibility of LIC's investment mana gement, which maximizes probability of achieving the
satisfactory level of return on equity subject to maintenance of the solvency; the system of multi-criteria models of
portfolio forming of LIC as risk aversion investor synthesized with the help of compromise programming, which
allows to select an optimal portfolio on interception of efficient and compromise sets; the simulation model of an
efficiency estimation of the flexible management system of LIC' investment activity, grounded on a system
dynamics method, which enables to observe the realization of the synthesized strategy under the influence of the
destabilizing factors of an investment climate and internal conditions of operation. Field of use: large industrial

enterprises.
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