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V. BimomocTi npo guceprauiio
Mosga guceprarii:
Koau TemaTHYHHUX PYOPHK: 06.35.51

Tema gucepranii:

1. EkoHOMiKO-MaTeMaTu4yHe MOJEIOBAaHHS Ta ONTUMi3allis yrpaBliHHS piHaHCAaMU BUPOOHUYO-TOPrOBEJIbHOI
dipmu.

2. Economic-mathematic modelling and financial optimizing management of the manufacturing and trading firms.

Pedepar:

1. O6'ekTOM HOCIIIKEHHS € IPOLIECH YIIPaBJliHHS ¢diHaHcamu pipmu. MeTa gucepralii nossirae y po3pooui eIuHOro
KOMILJIEKCY €KOHOMIKO-MaTeMaTUYHUX MOJEJIEN TOBTOCTPOKOBOTO Ta KOPOTKOCTPOKOBOTO (PiHaHCOBOTO
IIJIaHYBaHHS Ta YIIPaBJliHHS 3a KpUTepieM MakcuMizallii puHKoBoi BapTocTi ¢pipMmu . MeToau NoCiiKeHHs -
3aCTOCYBAaHHS METOJI0JIOTii CHCTEMHOTO aHali3y [JIsl IPUIHSATTS HAyKOBO OOTPYHTOBAHUX pillieHb y cdepi
yhnpasiliHHS QiHaHcamu Pipmu. JOCTIIKEHO 3aJI€XKHICTD L[iHU KaIliTany Bif, 06"eMy MO3MKOBOTO KalliTamy i
IOBeJeHO HeOOXiTHICTh ypaxyBaHHS L€l 3a71€’KHOCTI ITPU BUBYEHHI 3B's13Ky Mi>K pUHKOBOIO BapTicTio Qipmu Ta
CTPYKTYpoIo ii KaniTany. Po3po6sieHo MOJiesib ONITUMAaIbHOI CTPYKTYPH KalliTany. 3alpollOHOBAHO TpUETATHUN
npouec GOpMYyBaHHS ONTUMATIBHOTO iHBECTULINHOrO NOPTQerisi.BcTaHOBIEHO B3a€MO3B'SI30K MK ONITUMAJIbHUMU
MOJIEJISIMU iHBEeCTULIITHOTO NOopTdes i CTPyKTypH Karitany. O6rpyHTOBaHO OpUTiHAJIbHUI MifXif, 10 yIIpaBIiHHS

OIEPALIIVHOIO NisIbHICTIO. Briepie 3anponoHoBaHO MOZEIb ONTUMAJIBHOIX N1aPTii 3aMOBJIEHHS 3 yPaXyBaHHSIM



NOPIiBHSJIBHOI OL[{HKM MiX BTpaTamMy MPUOYTKY B 3B'I3Ky 3 HECTAUY€IO 3aMaciB i BUTpaTamMu 110 36€piraHHIo
cTpaxoBoro 3anacy. Cpepa BUKOPUCTAHHS - 3aCTOCYBAHHS PO3POOJIEHUX MOZEJIEeH y IPAKTULLi YIIPaBJIiHHS
aKLiOHepHUX TOBAPUCTB BiAKPUTOrO TUIY, 110 3aiiMalOThCsl BUPOOHNYO-TOProBEJIbHOIO JisifIbHICTIO. JlesiKi
PO3p0o06JIeHI METOAMKY HOCSITh CTAaHAAPTU30BAHUI XapaKTep i TOMy MOXyTb OyTH 3aCTOCOBaHi y ¢ipmax Oyib-sKOi

¢$hopmMu BIIACHOCTI i CIIPSIMOBAHOCTI isSIIBHOCTI.

2. Object of research are processes of management of the finance of firm. The purpose of the dissertation consists
in development of a uniform complex of economic-mathematical models of long-term and short-term financial
planning and management by the firm's market value maximization criteria. Methods of research - application of
system-analysis methodologies for acceptance of the scientifically proved decisions in sphere of financial
management. The dependence of the cost of the capital on value of debt is investigated and the necessity of the
account of this dependence is proved at study of relation between market value of firm and structure of its capital.
The model of optimizing capital structure is developed. Three-step process of formation of an optimizing
investment portfolio is proposed. The interrelation between optimizing models of an investment portfolio and
capital structure is established. The original approach to management of operating activities is proved. An
economic ordering quantity model taking in to account comparative evaluation between the losses of profit due to
stock shortage and the expenses for storage insurant reserve has been obtained for the first time. Sphere of use -
application of the developed models in practice of management of joint-stock companies, which are engaged in
manufacturing and trading activity. In some case, methodologies carry standard character, there for they may be
applicable for firms of any activity.
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