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V. BimomocTi npo guceprauiio

Mosga guceprarii:

Koau TemaTuyHHUX PyOpHK: 06.71.05

Tema gucepranii:

1. DopmyBaHH4 iHBeCTULITHOTO NTOPTQEio OyaiBesIbHOI JeBeIonepchkoi KOMIIaHii.

2. Formation of the investment portfolio of construction development companies.

Pedepar:

1. lucepTaliis nmpucBsyeHa po3podili TEOPETUKO - METOIOJIOTIYHMX, METOIUYHUX Ta MPUKJIATHUX aCIIeKTiB
(opMyBaHHs iHBeCTULIMHOrO NopTders 6yaisenbHoi gesesnonepcbkoi kommnadii (BJK). Po3pobieHo Ta
OOI'PYHTOBAHO KOHLENTyalbHy MOfeJb GOpMyBaHHS iHBecTULiltHOTrO nopTtdessa BIK, Ta no6ygoBaHO €KOHOMIKO-
MaTeMaTUYHy MOJZeJIb ONTHMI3allii Ioro popmyBaHHS, e Bidip NPOEKTiB 3iMCHIOEThCS IIJISIXOM iHTerpariii
BapTICHO - OPi€eHTOBHOI KOHLIEMNIii 3 ypaXxyBaHHSIM II0JIaTKOBOTO PETYJIATOPA Ta CUCTEMHO-TIPOLIECHOTO yIIPaBJliHHS,
yPaxoBye HEUiTKiCTh BUXigHOI iHpopMalii 1py GOpMyBaHHI JUHAMIYHOTO MOPTQEIs IPOEKTiB Oy IiBEIBHOTO
mignpueMcTBa. 3aponoHOBaHA MOJIEJIb € AMHAMIYHOIO MOJIEJIII0 OyJI€BOTO IPOrpaMyBaHHS 3 QHAJIITUYHOIO
11i71b0BOI0 QYHKIIi€I0 3 ITOPUTMIYHUMU 1 aHANITUYHUMY OOMEXKEHHSIMU, IO 103BOJISIE BUBHAYUTH 11iJIbOBOIO
(YHKIi€0 Ta OQHOYACHO NOJATKOBUM pKepesoM (piHaHCYBaHHS BEJIMYMHY Te3aBpallil IPUOYTKY i 3a11006irtu
pHU3MKaM, [OB'A3aHUM 3 HEPUTMIYHICTIO IPOLIOBMX [TIOTOKIB iHBECTYBaHHS, BUPIIINTY IUHAMIYHE 3aBAAHHS

ontumizatii noprdesns npoexris i chopmysatu noprdesnp BIIK Ha Kinbka pokiB, Ta Hala€ MOKJIUBICTD MiTBUIIUTU



AKICTb CUCTEMU IVIAHYBAHHA 1 JOCATTU CTPATETiuHI L MigIpUeMCTBa B yMOBaX HEBU3HAYEHOCTI CepefoBUIIA.
PesynbTaT pOGOTU B CYKYITHOCTI € IIPAaKTUYHUM iIHCTPYMEHTOM, SIKUI CIIPSIMOBAaHUM 3a6e3neyutu BIK
(opMyBaHHS ONITUMAJIBLHOTO iHBECTULiIHOTrO nopTdeis 3 ePpeKTUBHUM 0alaHCOM MK IPUOYTKOBICTIO Ta PU3MKOM
Ha OCHOBI BB€JI€HHS /10 Cy4aCHUX BapTiCHO-OPi€HTOBHUX MOJieJiell YIIPaBJliHHS OyiBeIbHUM MiJITPUEMCTBOM
IIOJJATKOBOTO PETYJISITOpPA Ta BUOKPEMJIEHHS crieln(iku PyHKIIOHYBaHHS iHBECTULIIMHOTO TPOEKTa B paMKax
IOBFOCTPOKOBOTO OYZ1iBE€JIbHOTO KOHTPAKTa 32 CTAZiSIMU SKUTTEBOTO LIUKITY.

2. The thesis develops the theoretical, methodological and applied aspects of formation of investment portfolio
construction development company (CDC). Developed and grounded conceptual model of formation of the
investment portfolio of the CDC, and built a mathematical model of optimization of its formation, where the
selection of projects is carried out through the integration of value - based concept with regard to the tax
regulator and a system-process management, takes into account the vagueness of the initial information when
forming a dynamic portfolio of projects of the construction company The proposed model is a dynamic model of
boolean programming with analytical objective function with algorithmic and analytical limitations that allows you
to define the objective function and simultaneously an additional source of financing for the value of the store of
value profit and prevent risks associated with nerimon cash flows of investment, to solve the dynamic optimization
problem of a portfolio of projects and to build a portfolio CDC for several years, and provides an opportunity to
improve the quality of the planning system and achieve the company strategic objectives under uncertainty
environment. The results of the work together is a practical tool that aims to provide CDC formation of an optimal
investment portfolio with an effective balance between profitability and risk through the introduction of modern
cost-oriented models of construction enterprise management tax regulator and highlight the specifics of the
investment project under long-term construction contract stages of the life cycle.
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