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Pedepar:

1. lucepTaliito NpuCBSIYEHO NUTAHHSIM €KOHOMIKO-MaTEMAaTUYHOTO MOJIEJIIOBaHHS iHBECTULIIMHOTO OPTQes.
[TpoBeieHO KOMIIEKCHUI aHaIi3 iCHYI0YMX MiAXO0iB 0 BUOOPY ONTUMAJIbHOTO iHBECTULIITHOTO NopTdens i
VIPaBJIiHHS HUM, OCOGJIMBOCTEN iX BUKOPUCTAHHS, PO3KPUTO TEOPETUKO-TIPAKTUYHY LiHHICTb i HasBHI HEJOJIKU.
Po3pob6seHo knacudikaliito eKOHOMiKO-MaTeMaTUYHUX Mojiesiell iHBecTuliiiHoro noptdens. JJocaiakeHo
e(pEeKTHBHICTb HEKAy3aJIbHUX METO/IiB EKOHOMIYHOTO IIPOTHO3YBaHHS Y NlepeadayeHHs JOXOAHOCTI (piHaHCOBUX
aKTUBiB, e(PeKTUBHICTh BUKOPUCTAHHS TPAAULINHUX a aJIbTEePHATUBHUX OLiHOK JOXOILHOCTI i pusuKy mnpu
MOJeJIIOBaHHI iHBECTULIITHOrO NopT@essi. 3allpoNoHOBAaHO METOIY BPaxXyBaHHS iCTOPii pUHKY B II0OYAOBI OLIiHOK
IOXOJHOCTI i pu3UKy (iHaHCOBUX aKTUBIB, CIPOOM BPAaxXyBaHHS B MOJEJISIX OCOOMCTHUX IlepeBar iHBeCTopa.

Po3po6s1eHO eKOHOMIKO-MaTeMaTH4Hi MOJIeJIi yIIpaBIiHHS iHBECTULIHUM MOPTdeeMm.



2. Thesis is devoted to the issues of economic and mathematical modeling of investment portfolio. In the first
chapter "Classical and neoclassical approaches to the building of invdstment portfolio" basic categories of portfolio
investment theory are described. Complex analysis of main approaches to investment portfolio modeling, portfolio
management tool, their application peculiarities is given. Theoretical and practical value of methods is revealed
and existing imperfection are mentioned. Worked out and suggested economic and methematical modeling of
investment portfolio classification.
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