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1. Po3po6Ka MeTO1iB MPUCKOPEHOT0 MOJIEIIOBAHHS Ta CTOXaCTUYHOI ONTUMI3allii B KOPIIOPAaTUBHUX MOJIEJISIX.

2. Developing methods of accelerated simulation and stochastic optimization for corporate models.

Pedepar:

1. lucepTariito npucBsiYeHO TpobJieMi CTOXaCTUYHOI ONTUMI3allii KOPIIOpaTUBHUX MOiesIell Ta JOCTiIKEHHIO 3
iXHBOIO IOIIOMOTOI0 BiIKPUTOI HA Lieil 4ac Npob6eMHU BifjlIlyKaHHSI ONTUMAJIbHOI AMHAMIYHOI CTPYKTYPH KaIiTany
KoMnaHil. OCHOBHMI aKLIEHT Y JIaHiil po60Ti 3p06JIeHO Ha MPOGJIeMi BilllIyKaHHS ONTUMAJIbHOI cTpaTerii
VIPaBJIiHHS Ta 3yNIUHKY [1J1s crienudiyHOro Kiiacy 0OpUBHUX KEPOBAaHMX MapKOBCHKUX IPOLECIB, sIKi 1o0pe
OIMCYIOTh €BOJIIOL}0 BUPOOHWYMX KOMIIAHIl CIIMPaourCh Ha BHYTPIllIHI IOKa3HUKUY iXHbOI JisiyibHOCTI. [Ipu LibOMy
OTPUMAaHO NOCTATHi yMOBY iCHYBaHHS Ta PO3pO0JIEHO PiBHOMIPHO 301KHI iTepaLiliHi aropuTMu 4J1s1 alpoOKCUMalL
ONTMMAaJIbHUX MOJIITUK KEPYBAHHS JOCIiIP)KyBaHUMU ITPOL€CaMU NIpY HAKJIAJEeHHi Ha iXHill pO3BUTOK
Pi3HOIIaHOBUX 0OMEXeHb. TakoX JOBENIEHO PAJl TPAaHUYHUX TEOPEM J1JIs PO3IOiNTy CyMapHUX NPUOYTKiB
PO3IJISIAyBaHUX IIPOLIECIB, KOJIM MMOBIPHICTB iX 00pUBY NpsMye A0 HyJs. Ha 0CHOBI IpOBeAEeHUX OOCiIKEHD
oziep>kKaHO e(EKTUBHI aJITOPUTMU PO3B'S3aHHS BiIKPUTOI HA JAHUII MOMEHT NIPOOJIEMHU ONITUMAJIbHOI CTPYKTYPH

KariTasay KOMIaHin.



2. The dissertation is devoted to the stochastic optimization of corporate models, and solving the problem of
optimal dynamic capital structure based on the offered models. One of the main problem of this research is finding
optimal control and stopping rules for specific class of terminating Markov Decision Processes which very good
describe the economic evolution of classic enterprises, based on inner factors of their activity. In this work we
gained the sufficient conditions of existence and developed the iteration algorithms for optimal policies of
examined Markov Decision Processes, under different restrictions of their evolution. Also were proved some
theorems for margin distributions of geometric sums that described total profits of elaborated models. Based on
the results of this research was supposed the cardinally new and very effective approach to solving the problem
dynamic optimal capital structure.
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