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1. Po3po6ka Ta cuCTeMHUI aHajli3 MaTeMaTUYHUX MOJieJiell [71sl pO3B'sI3yBaHHSI [IPUKJIATHUX 33/1a4 iHBECTULITHOTO

MEHEPKMEHTY.

2. Mathematical models development and the system analysis for the decision-making process of applied problems

in investment management.

Pedepar:

1. B pucepTauii po3risgaoTbes Mpobiemu odyg0BU Ta JOCTIIPKEHHS MaTEMAaTUYHUAX MOJIeJIel TapaMeTPUYHO
33/IaHUX AVHAMIiYHUX CUCTEM 3 HEIIOBHOIO iHpOpMalli€lo PO CTaH CUCTEMU B TEPMiHaxX Teopii iIHBECTULIITHOTO
MEHEIKMEHTY. [IpoBeeHnit anasis 1aHux MOJeJIeN, LOCIiIKEHO HOBI ITIOCTAaHOBKY CTATUYHUX Ta JUHAMIYHUX
¢dhinaHCOBUX 33724, OTPMMAaHO HEOOXiHi yMOBH ONTHMAJILHOCTI Ta PO3PO0JIEHO aJITOPUTMHU 17151 X PO3B'SI3yBaHHSI.
[TobynoBaHO Ta HAYKOBO OOI'PYHTOBAaHO JMHAMIUYHY MaTeMaTU4YHy MOZEb (POPMYBaHHS BapPTOCTi CKJIaJOBUX
noprdes LiHHMX nanepis. PO3IJISIHYTO NPaKTAYHi 3aa4i MOJI€/II0BAaHHS ONITUMAJILHOTO iHBECTULIIHOTO
noprdens, edpekTuBHOI nuBepcudikanii i MOHiITOpUHTY. 3arIpONIOHOBaHA METOIMKA OyJsia 3aCTOCOBAaHA [1JIs

PO3B's13aHHS LIMPOKOT0 KOJIa 3334 NpUKJIagHoro GpiHaHCOBOTO aHasli3y Ta ONTUMI3aLii gisiibHOCTI iHBecTopa Ha



(POHIIOBOMY PUHKY.

2. The dissertation covers problems of construction and research of mathematical models and parametric dynamic
systems with incomplete information about a condition of system in terms of the theory of investment
management. On the basis of methods of the system analysis of mathematical models new statements of a wide
spectrum of static and dynamic problems of financial management are formulated and investigated, necessary
conditions of an optimality are received and algorithms of search of optimum decisions are developed. Work
performs the system analysis of the given models, new statements and formulation of static and dynamic financial
problems are investigated, necessary conditions of optimality are received and algorithms of their definition are
developed. The dynamic mathematical model of the portfolio of securities cost formation is deduced and
scientifically proved. Practical problems of modeling of an optimum investment portfolio structure, effective
diversification and securities price monitoringare considered. The offered technique has been applied to the
decision-making problems of the applied financial analysis and investors' activity optimization in the share market.
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