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HEeBU3HA4Y€HOCTI

2. Models and methods for assessing, forecasting and managing the strategic activity of an enterprise under

uncertainty

Pedepar:

1. MeToro nuceprauiiHoOi po6OTH € HayKOBE OOI'PYHTYBAaHHS 1 po3p0o0OKa KOMILJIEKCY MoZiesiel i MeTOIiB OLIiHKY,
IIPOTHO3YBAaHHS 1 yIIPaBJliHHS CTPATErivYHOIO JisIJIbHICTIO MigIIPUEMCTB, SIKi QYHKIIOHYIOTbh B yMOBaxX
HEBU3HAYEHOCTI, 110 3a0€3Me4yI0Th MiJBUIIEHHS €(PEKTUBHOCTI IPOLECY YIPaB/IiHHS (PiHAHCOBUMU PECYpPCaMU 3a
PaxXyHOK BUKOPMCTaHHSI CUCTEMHOI KOHLeNii piHaHCOBOTO IJIaHyBaHHS i YIIPaBIliHHSA 3 ypaxXyBaHHIM
HeBU3Ha4YeHOCTi. O6'eKT AOCIIIPKEHHS — [IPoLeC CTpaTeriyHoro (piHaHCOBOTO IJIaHYBAHHS 1 yIIPaBJliHHS
HiANPUEMCTBOM B YMOBaX HEBU3HA4YEHOCTL.IIpeIMeT NOCiI)KEeHHS — KOMIIJIEKC MaTeMaTUYHUX MOJIeJIel i MeTOiB
CHACTEMHOTO PO3B'SI3Ky ONTHMi3aliliHUX 33]1a4 CTPATEriYyHOro (PiHAaHCOBOTO IJIAHYBAHHS 1 YIIPaBJIiHHS B yMOBax

HEBMU3HAYEHOCTi. MeTony noCiI>)KeHHs. TeOpeTUYHO 1 METOL0JIOTIYHOK OCHOBOIO 15 IPOBENEHHS JOCiI)KEHb



€ METOJI0JIOTiSI CUCTEMHOIO aHaJIi3y 3 METOI BPaxyBaHHS CIIJILHOI B3a€MO/Iii CUCTEMU i CEPENOBUILA; METOIU
6araTOMipHOTO AUCKPUMIHAHTHOTIO, KJIACTEPHOTO aHaJIi3y, MTOOYyA0BY HEYITKUX AiarHOCTUYHUX €KCIIEPTHUX CUCTEM
L7151 KOPEKTHOTO BUPIlllEHHS 3aBJlaHb OLiHKY i IPOTHO3yBaHHS CTaHy 00'€KTa YIIPaBJiHHS; Teopii yrpaBiiHHS B
YMOBaX HEBM3HAUYE€HOCTIi, MATEMAaTUYHOTO ITPOrPaMyBaHHsI [11s1 BUPIlIE€HHS 3aBJaHb YIIPABJIiHHS CTPATEriYHOI0
IisSIZIbHICTIO MiATIPUEMCTBA; EKOHOMIYHOI IMHAMIKU, T€Opii UIMOBIPHOCTEN i MAaTEMATUYHOI CTATUCTUKU [J1s1
OTPUMAaHHS aJeKBaTHUX OIKUCIB AMHAMIK/ CTaHy 00'eKTa yIipaBiiHHs. HaykoBa HOBM3HA OTPUMAHUX Pe3YJIbTaTiB.
Brniepiue: po3po6sieHa 11 peasizoBaHa CydyacHa TEXHOJIOTiSI TOOY0BU HEUiTKUX JiarHOCTUYHUX €KCIIEPTHUX CUCTEM 3
perpeciiHuM MeXaHi3MOM JIOTTYHOIO BUCHOBKY, 110 JO3BOJIMJIO BUPIIIYyBaTH 3aa4i OLIHKY 11 IIPOTHO3YBaHHS CTaHy
I71s1 6aratornapaMeTpUYHUX CUCTEM 3 HEUiTKUMU BUXIIHUMU JaHUMU;cPOpMyIbOBaHa 1 peasi3oBaHa KOHLEILis
CHACTEMHOTO CTpaTeriyHoro ¢piHaHCOBOrO IJIAaHYBaHH4, 110 3a6e31evye KOMIIJIEKCHUI pO3B'sI30K IPUBAaTHUX 33/1a4
CTpaTeriyHoro (piHaHCOBOTO IJIAHYBAHHS TA YIIPABJIiHHS CTAHOM IIiANPUEMCTBA 3 YPaXyBaHHIM ixX
B32€MO3aJIEKHOCTI 11 B3a€MO3B's13Ky. Ofiep>Kaju ofanbunii PO3BUTOK:EKOHOMIKO-MaTeMaTU4YHi MofieJli BU6GOpyY
CTpaTeriyHMX HANPSIMKIB AisIIbHOCTI NiAIIPUEMCTBA, SIKi BigPi3HAIOTHCS Bif, BILOMUX TUM, IO JO3BOJISIOTh
BpaxyBaTU BiIMiHHOCTi B pEHTa0€e/IbHOCTI, PiBHSIX PU3UKY, PO3Mipax PO3MIllleHOro KalliTaay;Moeli i MeTonu
yIIpPaBJliHHA PO3MOAiIJIOM aKTUBIB MiAIIPMEMCTBA 3a CTPATEriYHUMY HANIPSIMKAaMU LisJIbHOCTI, SKi BiIPi3HAIOTbCS Bif,
BiJOMMX ypaxyBaHHSM BilMiHHOCTEe!l y pEHTa0e/IbHOCTI, PiBHSX PUBUKY AisSJIBHOCTI, & TAKOX 6aratocTaniiiHOCTi
XapakTepy NpoLeaypy po3NoHiny, - KOMIUIEKC MAaTEMATUYHUX MOJIeJIEN i METOZIB CUCTEMHOIO PO3B 3Ky
CYKYIIHOCTi ONTUMIi3alifHUX 3a7a4 BUOOPY IPOEKTY IJIaHy MaTe€PiaIbHO-TEXHIYHOTO PO3BUTKY, SIKi BiIPi3HSIOTHCS
ypaxyBaHHSM 00CSTy BKJIaJIeHUX KOLITiB, PiBHS [TO3UKOBUX KOLITIB i BUHMKAIOYOTO IIPU [bOMY JIEBEPUIK-€PEKTy,
iHBECTULIITHOTO PU3UKY NP peasidallii IJIaHy;MoZeJli i METOAM PO3B'43Ky 3a11a4 YIIPaBJliHHS iHBECTULIHHUM
noprdenem, sIKi Bilpi3HSIIOTbCS Bifi BiLOMMX TUM, IIO BPaxOBYIOTb HEBU3HAYEHICTD i PU3UK IIPU OLiHIOBaHHi CTaHy

30BHILIHBOTO CEPEIOBUIIA, @ TAKOXK PiBEHb MOXJIMBOTO MPUOYTKY Bifl AislJIBHOCTI MiANPUEMCTBA.

2. The purpose of the thesis is the scientific study and development of complex models and methods of
assessment, forecasting and strategic management activities of enterprises operating in conditions of uncertainty,
providing improvements in financial management through the use of systemic concepts of financial planning and
management of uncertainty. The object of study - the process of strategic planning and financial management in
terms nevyznachenosti.Predmet research - complex mathematical models and methods for solving optimization
problems of system of strategic financial planning and management under uncertainty. Research methods. The
theoretical and methodological basis for research is the methodology of system analysis in order to take into
account the joint interaction of the system and the environment; methods of multidimensional discriminant,
cluster analysis, fuzzy diagnostic expert systems creation for correct solution of tasks of estimation and
forecasting of the state of the control object; theory of management in conditions of uncertainty, mathematical
programming for the decision of tasks of management of strategic activity of the enterprise; economic dynamics,
probability theory, and mathematical statistics for obtaining adequate descriptions of the dynamics of the state of
the control object. Scientific novelty of the obtained results. For the first time, developed and implemented
modern technology of fuzzy diagnostic expert systems with regression inference mechanism that allowed to solve
the problem assessment and forecasting of multiparameter systems for with fuzzy input data; formulated and
implemented the concept of strategic financial planning system that provides an integrated solution is private the
tasks of strategic financial planning and management of the state of the enterprise, taking into account their
interdependence and interconnection. Further elaborated: economic and mathematical model of selecting
strategic areas of the company that are different from the known fact that to take account of differences in
profitability levels of risk amounts placed capital models and methods of distribution management assets for
strategic activities that differ from known taking into account differences in profitability, risk levels of activity, as
well as multi-stage nature of the distribution procedure, - a complex of mathematical models and methods of
system optimization tasks solution together choosing the draft plan logistics development taking into account
differing amount of investment, the level of debt and leverage arising under this effect, the investment risk in the
implementation plan, models and methods of solving the problem of investment portfolio management , which
differ from those known for those that take into account the uncertainty and risk in assessing the state of the



environment, as well as the level of potential income from the enterprise.
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