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2. Analysis of investment processes and optimal decisions' adoption in the investment sphere

Pedepar:

1. Incepraiiio NpUCBsYE€HO PO3B'SI3aHHIO IPO6IEMU BUOOPY ONTMMAJIbHOI iHBECTULINHOI cTparerii Ha (piHaHCOBOMY
PUHKy. B pe3ysnbraTi Jekomnosulii 3aranpHoi 3a1adi CMCTEMHOTO aHasli3y BUPILIYETHCS Psif OKPEMUX IIPOOIIEM:
MaKCcHMi3allisi IpubyTKy iHBECTOPA 32 PaxyHOK BBEJ,EHHS B iHBECTULIIMHMI [IPOEKT 3 L[iHHUMH Nallepamu
(piHaHCOBOTrO MexaHi3My 3a6€e3Me4eHHs; PalliOHAJIbHMIA PO3M0Aia (PiHAHCOBUX PECYPCIB [JIs1 TEXHIYHOTO
1epeo30pOeHHS MiANPUEMCTBA; T06YI0Ba OIITUMAJIbHOI "MabyTHROI" XeIpK-cTparerii iHBecTopa Ha pUHKY
OII1IiOHIB; CTBOPEHHSI MOJIeJli /IJ1S1 ONIMCY eBoJIoLii piHaHCOBUX iHAEKCIB HAa OCHOBI BUIIaZKOBOrO pouecy Kara.
3anponoHOBaHO HOBi KpUTepii Ta METOIM BUPILIEHHS 3a3HAY€HUX TPOOJIEM, SIKi BAKOPUCTOBYIOTb 3aCO0M

CHCTEMHOTO aHaJi3y, Teopil IMOBIpDHOCTEN, MATEMATUYHOI CTATUCTUKYU Ta MATEMATUYHOTO IIPOrpaMyBaHHS.



2. The dissertation is devoted to solution of the optimal investment strategy choice's problem on financial market.
In consequence of decomposition of the general system analysis task the number of separate problems are solved:
investor's profit maximization at the expense of putting of financial security mechanism into investment project
with valuable assets; rational distribution of financial recourses for the enterprise's technical rearmament;
construction of the investor's optimal "future” hedging strategy on the options market; creation of the model
describing financial indexes evolution on the basis of stochastic Kac process. The new criterions and methods of
given problems' solution using tools of system analysis, probability theory, mathematical statistics and
mathematical programming, are proposed.
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