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Karkosa T.I. Momeni 1 MeTOoaM OIIHKH, TPOTHO3YBAHHS Ta YITPABJIIHHS
CTPATETIYHOK MIANIBHICTIO TIANPUEMCTBA B yMOBaX HEBU3HAYEHOCTI. —
KsamigikaritHa HaykoBa Tipalid Ha TPaBax PyKOIHUCY.
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3micT aHoTamii. Y aucepTamiiHii poOOTI BUPIMIEHO aKTyalbHY MPOOIEMY
HAayKOBOTO OOTPYHTYBAHHS 1 PO3POOKHM KOMIUIEKCY MOJENEH 1 METOMIB OIIHKH
MPOTHO3YBAHHS 1 YIPABIIHHA CTPATETIYHOIO JISJIHHICTIO TIAMPUEMCTBA B YMOBAX
HeBU3HAYEHOCTI. [IpoBeieHo aHasm3 BIJOMUX METOIIB CTPATETTYHOTO (h1IHAHCOBOTO
IUIAaHYBAHHS W YMPABIIHHS, BUSABJICHO ICTOTHI HEMOMKHA TMX THAXOJIB, IO
BU3HAYAIOTh HEOOXITHICTh YIOCKOHATFOBAHHA METOMIB (DIHAHCOBOTO TUIAHYBAHHS
W YyIIPaBIiHHA B yMOBaX HEBU3HAYECHOCTI.

AKTyalTbHICTh TEMH JHCEPTAIlHOI POOOTH TOJSTAE Yy TOMY, IO
T IBUIIICHHS. BUMOT JI0 TKOCTI CUCTEMH (PIHAHCOBOTO YTIPABJIIHHS i AIPHEMCTBOM
BU3HAYAETHCA HEBIMOBITHICTIO TPAIULIMHAX METOMIB TUIAHYBAHHA W YIIPaBIIHHA
CyYacHUM yMOBaM BeJeHHSA (piHAHCOBO-TOCTIONAPYOi MIsTBbHOCTI. J[iF0ui MeTou U
MPOLIEYPH HEIOCTATHBRO BPAXOBYIOTh CHUCTEMHHH XapakTep pi3HUX 3a71ad
(1HAHCOBOTO TUTAHYBAHHA ¥ YMPAaBIIHHA, OPIEHTOBAHI HA YMPABIIHHA «3
MHHYJIOTO ¥ CHOTOJIEHHA B MAWOYTHE», TOAl SK Cy4dacHI €(PEeKTHBHI TPOIEAypH
VIIPABIIHHA MATPHUEMCTBOM MPHITY CKAIOTh TIPUHHATTS PO3B'I3KIB «3 MalOyTHBOTO
B CBOTOACHHA». KpiM TOTO, NMPUHLMIIOBUM aTpPUOyTOM PEaTbHOI IiSIBHOCTI
T ITPUEMCTBA € BUCOKA HEBU3HAYCHICTh B OILIHIN CTAHY PUHKOBOTO CEPEIOBHIIA,
y IKOMy BOHO (pyHKIIOHYE, 1 (PIHAHCOBOTO CTaHy CaMoTO TANpHEMCTBA. ToMy B
HUHINIHIX YMOBax TpaHC(HOPMAINNHOI €KOHOMIKM HEOOXiTHa po3poOKa HOBHX
MAXOIB A0 YIPABIIHHSA MANPUEMCTBOM, IO OYIyTh 3aCHOBAaHI HA MOJETIOBaHHI
W oTITUMI3AaIli WOTO JISITbHOCTI B YMOBAX HEBU3HAYEHOCTI.

BigcyTtHicTs  TeopeTmuHOi 0asM  MOOYIOBM CHCTEMH  OILIHKKA W

MPOTHO3YBaHHA (PIHAHCOBOTO CTAaHy INANPHEMCTBA B YMOBAaX HEBH3HAYEHOCTI,
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¢bopMyBaHHA YNPaBIIHCHKUX pimeHb y chepl PiHAHCOBOTO TUTAHYBAHHA B ITMX
YMOBAX, MAaT€MAaTHYHOTO, aJTOPUTMIYHOTO W MPOTPAMHOTO iX 3a0e3MeyYeHHs
BU3HAYAIOTh AKTYAJIbHICTh MOJMATBINOTO MOCIIIKEHHS MPOOJIEM CTPATEri4HOTO
(h1HAHCOBOTO TUTAHYBAHHS ¥ YIIPABIIHHA M ANPUEMCTBOM Ha OCHOBI BUKOPHUCTAHHSA
CY4aCHHX MOJEJICH 1 METOAIB MITYYHOTO 1HTENEKTY I OLIHKY, MPOTHO3YBAHHA i
YIIPABIIIHHA CTAHOM TEXHIYHHUX 1 EKOHOMIYHUX CUCTEM.

Meroro mucepramiiHoi poOOTH € HAyKOBE OOTPYHTYBAaHHA W PO3POOKa
KOMITIEKCY MOJAeNed 1 METOAIB OINHKH, TIPOTHO3YBAaHHA MW  YIIPaBIIHHA
CTPATETIYHOK  MISANBHICTIO TIANPHEMCTB, fAKl (YHKIIOHYIOTH B YMOBax
HEBU3HAYEHOCTI, MIO0 3a0e3MeuyioTh MABUIICHHS €()EeKTUBHOCTI MPOIECY
yIIpaBIiHAA (PIHAHCOBMMM pecypcaMy 3a PaxyHOK BUKOPHUCTAHHA CHCTEMHOL
KOHLIETHi  (IHAHCOBOTO TUIAHYBAaHHA W yIPaBMHHA 3  YpaxXyBaHHAM
HEBU3HAYEHOCTI.

O0'eKTOM TOCHIKEHHS € TIPOLIEC CTPATErTYHOTO (PIHAHCOBOTO TIIAHYBAHHA
W yIIpaBIiHHSA TATPUEMCTBOM B YMOBAX HEBU3HAYEHOCTI.

[TpenMeToM TOCTIIKEHHS € KOMIUIEKC MAaTEMAaTHYHUX MOJENEH 1 METOIIB
CUCTEMHOTO PpO3B'A3Ky ONTHUMI3ALIMHUX 33/a4 CTPATEriyHOTO (HIHAHCOBOTO
TUTAaHYBaHHA W YNPABIIIHHA B yMOBaX HEBU3HAYEHOCTI.

HaykoBa HOBH3HA OTPHUMAaHMX Yy JHCEPTaLli pe3yJbTaTIB TIOJTAE ¥
HACTYTTHOMY:

enepuie:

- po3pobOiieHa ¥ peajizoBaHa Cy4YacHa TEXHOJIOTIS TOOY/IOBH HEYITKUX
TIAarHOCTUYHUX EKCTIEPTHUX CHUCTEM 3 PETPECiHHUM MEXaHI3MOM JIOTIYHOTO
BHCHOBKY, IO JTO3BOJMIJIO BUPIIIYBATH 3a/1a41 OIIHKHA ¥ IPOTHO3YBAHHA CTAHY JUIA
OararomapaMeTPUIHUX CHCTEM 3 HEUITKUMH BUXITHAMH TAHUMH;

- chopMynpoBaHa ¥ peami30BaHA KOHIICTINS CHUCTEMHOTO CTPATETTYHOTO
(1HAHCOBOTO TUTAHYBAHHS, MO 3a0e3Meuye KOMIUIEKCHHM PO3B'A30K TPUBATHHUX
3aJa4  CTparerivHoro (pIHAHCOBOTO TUIAHYBAHHA Ta YIPABIIHHA CTaHOM
I ITPUEMCTBA 3 YPaXyBaHHIM iX B3aEMO3AJICIKHOCTI M B3aEMO3B'SI3KY;

oo0eparcanu NOOANLULULL PO3GUMOK:



- eKOHOMIKO-MAaTeMaTW4Hl MOJIEJIl BHOOPY CTPATEriyHUX HATPSAMKIB
TISITBHOCTI TAMPUEMCTBA, K1 BIAPIZHAIOTHCS BiJI BIHIOMHUX THM, IO JO3BOJITIOTH
BpaxyBaTH BIJIMIHHOCTI B PEHTA0ETFHOCTI, PIBHAX PU3HKY, PO3Mipax PO3MIMICHOTO
KariTany;

- MOJenl 1 METOAW YTPABIIHHA PO3MOAUIOM AaKTHBIB TMIAMPHUEMCTBA 3a
CTpPATEriYHUMHU HAMpPSMKAMH JTSJIBHOCTI, sIKI BIAPI3HAIOTHCS B  BIIOMHX
ypaxyBaHHAM BIJIMIHHOCTEH y PEHTA0ENbHOCTI, PIBHAX PH3UKY IISIBHOCTI, a
TaKOK 0araToCTaaIMHOCTI XapaKTepy MPOILEAYPH PO3ITOILTY;

- KOMIDIEKC MAaT€MAaTHYHUX MOJENEH 1 METOIIB CHUCTEMHOTO PO3B'I3KY
CYKYITHOCTI ONTHMI3ALINWHUX 3a/a4 BHOOPY TIPOEKTy IDIaHy MarepiajbHO-
TEXHIYHOTO PO3BUTKY, AKI BIAPIZHAIOTBECA YPaxyBaHHAM OOCATY BKIIAIEHUX
KOIITIB, PIBHA MO3MKOBHUX KOIITIB 1 BUHUKAIYOTO TPHU LbOMY JIE€BEPUIK-EPEKTY,
THBECTHUIIIMHOTO PU3UKY TIPU peati3alii IuiaHy;

- Mozenl 1 METOAM PO3B'A3KYy 3a4ad YIPAaBMIHHA 1HBECTHLIWHUM
mopTdeneM, sKi  BIAPIZHAIOTHCA BiJi BIIOMHMX THM, TWIO BPaXOBYIOTh
HEBM3HAYEHICTh 1 PU3WK TP OILIHIOBAHHI CTaHy 30BHIMIHBOTO CEPEIOBHING, a
TAKOK PIBEHb MOKIIMBOTO TPUOYTKY BI AISUTBHOCTI MAITPUEMCTBA,;

yoockoHnaneni MOAEN NHHAMIKKM BapTOCTI aKTHUBIB B yMOBAaX PH3UKY W
HEBM3HAYEHOCT]1 3 HEYITKUMH TIapaMeTpaMu, Kl BPAXOBYIOTh HaIlBMAPKIBCHKUH
XapakTep MOBEAIHKHU CUCTEMH, IO TTIIBUIIYE HAIWHICTh IOPTdEs.

I[IpakTH4aHe 3HAYEHHS OTPUMAHMX PE3YNBTATIB B OO0NACTI YNPaBIIHHI
BUPOOHHUIITBOM TIONIATAE B TOMY, MIO TEOPETHYHI TIOJIOKEHHS ¥ PO3poOJIeHI
MareMaTU4dHI MOJENl B CYKYIHOCTI MOXYTh OyTH OCHOBOIO IS TIPUHHATTA
PO3B'A3KIB TpU CTpaTerivHoMy (PIHAHCOBOMY TUIaHYBAaHHI ¥ YTMPaBIiHHI
JUSIBHICTIO THANPUEMCTB PI3HUX Taldy3eu rocrmomapcrsa YKpainn. Bonu HOCATH
CTAaHIAPTU30BAHHUM XapaKTeP 1 BUKOPUCTOBYIOTHCS TIPH TUTAHYBAHHI ¥ YITPAaBIIIHHI
MANPUEMCTBAMH  OyIb-9KOi (OPMH BIACHOCTI W HAMPAMKY JISITBHOCTI.
Po3pobiieHi €KOHOMIKO-MaTeMaThdHl MOJEN JOBEACHI A0 PIBHA MPOTpamMHOL
peamizaii ¥ BUKOPHUCTOBYIOThCA Yy [TAT «3amopi3pkuii eNeKTPOBO30PEMOHTHHIM

3aBos», [IpAT «JIpBIBCBKMH JTOKOMOTHBOPEMOHTHHM 3aBoa», Jlep:kaBHOMY
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manpueMctBi  «CpiTaHOK» (M. XapkiB) TIpM PO3B'A3KY 3ama4d  (PiHAHCOBOTO
TTAaHyBaHHS.

VY nmmcepraiiiiHiii poOOTI PO3pOOIIEHO MOAeN W METOAM i OIIHKA ¢
MPOTHO3YBAHHS CTaHy OO'€KTIB B YMOBAX HEBU3HAYEHOCTI 3 BEJIMKWUM YHCIIOM
MOXKJTMBHX CTaHIB 1 O1MBIIMM YWCJIOM HEUITKO 3amaHux (akropis. [Ipu mpomy
PO3pOONIEHO W PeaTi30BaHO TEXHOJIOTII0 TOOYTOBH HEYITKMX JIarHOCTHYHHUX
EKCTIEPTHUX CHUCTEM 3 PErpeciiHMM MEXAaHI3MOM JIOT1YHOTO BHCHOBKY, IO
JTIO3BOJIMJTO BUPITIYBATH 33/1a41 OIIHKH CTaHy JUIsl 0ararornapaMeTpUIHUX CUCTEM 3
HEYITKUMHY BUX1THUMHU JAHUMHU.

CdopmymboBaHO 1 peami30BaHO KOHIEIINIO CHCTEMHOTO CTPATETi4HOTO
(1HAaHCOBOTO TUIAHYBAHHA, IO 3a0€3Mevuye KOMIUIEKCHHUM PIMNEHHS TPUBATHUX
3aJa4  CTparerivHoro (pIHAHCOBOTO TUIAHYBAHHA Ta YIPABIIHHA CTaHOM
M ANPUEMCTBA 3 YPAXyBaHHAM 1X B3a€MO3AICKHOCTI 1 B3a€MO3B'SI3KY.

3amporoHOBAaHO EKOHOMIKO-MaTeMaTH4YHI MOJEN BHOOPY CTPaTeTIYHUX
HAIpPSMKIB JISTBHOCTI THAMPUEMCTBA, IO JO3BOJIMIO BPaxyBaTH BiJMIHHOCTI B
pEeHTA0ENPHOCTI,  PIBHAX  PU3UKY, pO3MIpax  PO3MIMIEHOTO  KarlTany.
CdopmynpoBaHO KpUTEPIi, O BPAXOBYIOTHCS TIPU BUOOP1 HATIPAMKY .

Po3pobmeno Momem W MeTOOM YIPABNIHHA  PO3MOAUIOM — aKTHBIB
MITPUEMCTBA TIO CTPATETIYHUX HANPAMKAX TISJIBHOCTI JJIT KOKHOI 31 CTamin
0araToKpoOKOBOTO YTIPABJIHHA 1HBECTHIIMHAM TIOpTdeneM TANpUeEMCTBA 3
ypaxyBaHHAM BIIMIHHOCTEH iX PEHTa0ENbHOCTI M piBHA pu3uUKy. OOIpyHTOBAHO
ITeparidy TpoIeaypy, MO Ja€ MOXKIHMBICTG PO3PAXYHKIB PalllOHATBHOT YaCTKH
MO3UKOBHUX KOITIB, IO 3a0€3MedYye MaKCUMaJIbHE 3HAYEHHS TNPUOYTKY.
PosrnsgHyTO 3amady pamioHATPHOTO PO3MOALTY 0araTOMIpHOTO Pecypcy TpHu
0araTOHOMEHKJIATYPHOMY BHUPOOHUMIITBI. JlJI1 PO3B'SI3KY OTPUMAHOI HETIHIWHOT
HecemapaOenpbHOi 3a4adl  MATEeMAaTHYHOTO TMPOTPaMyBaHHS  3aIlPOTIOHOBAHO
nBOeTanHy Tporieaypy. PopmMoBaHMII HA TIEPIIOMY e€Tarll TOYaTKOBHM TUTAH
KOPETYEeThCA 1TEPALliiHO HA APYTOMY €Tarl.

OOTpyHTOBAHO KOMITJIEKC MATEMATHIHUX MOJEIICH 1 METOJIB CHUCTEMHOTO

PIMIEHHS CyKYITHOCTI OTITUMI3AIHHUX 3a0a4 BUOOPY TIPOCKTY TUIAHY MaTepianbHO-



TEXHIYHOTO PO3BUTKY 3 YpaxyBaHHAM OOCATY BKJIQJICHUX KOIITIB, PIBHSI
MO3UKOBUX KOIITIB 1 JIEBEPHUIK-€(PEKTY, IO BUHUKAE TIPH LIFOMY. 3aIPOTIOHOBAHO
TPhOXETANHy Mpoueaypy (OpMyBaHHA IUIaHY, CTPMIKHEBUM EJIEMEHTOM SKOi €
TEXHOJIOTIS PALllOHAIBHOTO PO3ITOAUTY KOIITIB MiK 1HBECTHIIIHHUMH TIPOCKTAMHU.

Po3pobrieno mMozen 1 MeToaM PIIeHHS 3a4a4 YNPAaBIIHHSA 1HBECTHLIHHUM
rmopTdeneM, MO BPaXOBYIOTh HEBU3HAYEHICTh 1 PU3WK TPU OIIHIOBAHHI CTaHY
30BHIMIHBOTO CEPEAOBMINA, & TAKOK PIBHA MOXKIIMBOTO MPUOYTKY BiJ AiSIBHOCTI
T ANPUEMCTBA.

PosrnstHyTO ¥ yIOCKOHANEHO MOJEN JUHAMIKHA BAPTOCTI aKTHBIB B YMOBAX
PUB3UKY 1 HEBU3HAYEHOCTI. 3aIlpOTIOHOBAHO MATEMAaTUYHY MOJICNTb MAapKIBCHKOI
JMHAMIKM BapTOCTI AaKTHWBIB y MapKIBCbKOMY 30BHIIIHBOMY CEPEIOBHIIIL.
OTpuMaHO CHIBBIIHOMICHHA I PO3PaXyHKIB PO3MOALTY MMOBIPHOCTEH CTaHIB
CHUCTEMH. 3aIPOTIOHOBAHO HAITIBMAPKIBCHKY MOJETh JUHAMIKY JTIT BUTIAAKY, KOTH
MapaMeTpH TIPOIIECY 3MIHU BAPTOCTI OMMUCAHI HEUITKO. OTPUMAHO CITiBBITHOTIICHHS
JUTSL PO3PaxyHKiB (hIHATFHOTO PO3TO/ILTY HMOBIPHOCTEH CTaHIB CUCTEMHU.

KrouoBi coBa: oIiHKa Ta MPOTHO3YBAHHSA CTaHy CHCTEM, CTpATErivyHe
(1HaHCOBE TIMaHYBAaHHA, ONTHMI3ALIMHI HEMHIMHI 3a7a4l PO3MOILTY PECYpCIB,

VIIPABJIIHHA B YMOBAX HEBU3HAYEHOCTI.

Crnucok ny0Jsikaniii 3100yBa4a 3a TeMOI0 AucePTaLil

npayi, 8 AKUX OnyO1iKOBAHI OCHOBHI HAYKOGL pe3yibmamu oucepmayii:

1. Karkosa T.M. Omenka 3¢p(PEeKTHBHOCTH MCTIONB30BAHUSA ATATITUBHBIX
AKTHBAILMOHHBIX (YHKIMH B HMCKycCTBeHHbIX HeWpoHHbBIX ceTsax / O.B. Cepas,
T.1. Katkosa, H.B. ®umyxosa // CucremMu ynpapimiHHs, HaBiraimii ta 3B S3Ky. —
Kuis, llenTpampHuii HAyKOBO-HOCIITHWNM 1HCTUTYT HaBITAIli Ta YIPaBIiHHA. —
Bum. 2 (6). — 2008. — C. 138 -140.

2. Karkosa T.W. ['eHeTHuecKuil anrOpUTM NapaMeTpuIECKON ONTUMHU3ALMU
weriponnor cetn / O.B. Cepasa, T.1. Karkosa, .M. bpesunckmii // Cucremu
yIIpaBJIiHHA, HaBiramii Ta 3B’sa3Ky. — Kwuis, [leHTpambHHMI HAyKOBO-IOCIITHHMN

THCTUTYT Hapirauii Ta ynpasniaas. — Bum. 4 (8). —2008. — C. 78 — 80.
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3. Karkoa T.M. OueHuBaHHE COCTOAHMSI C MCHOJb30BAHMEM HEUYETKOM
perpeccun. / O.B. Cepas, T.W. Karkosa, JI.B. bBaukup. — Bicauk HTY «KIII». —
Kuis: BEK+, 2008. — Ne 49. — C. 140 — 145.

4. Karkosa T.M. ArperupoBaHH€ CHCTEMBI MPaBWI B MPOAYKLMOHHBIX
skeneptHeix cuctemax / T.W. Karkosa, O.B. Cepas, H.B. ®unrykosa / OTKpsITHIE
MH(POPMAITMOHHBIE ¥ KOMIBIOTEPHBIE MHTETPUPOBaHHBIE TexHOMOTUH / COOPHUK
HAay4YHBIX TPYyZ0oB HammoHanmbHOTO a’pokocMuMUeCKOro yHusepcurera WM. M.E.
Kykosckoro «XAN», 2009. — Ne 41. — C. 196-200.

5. KarkoBa T.M. Heuerkasa 53KCHepTHas CHCTEMa C PETPECCHOHHBIM
MEXaHU3MOM Jlormdeckoro BbiBoAa [Emexktponnumit pecypc] / T.M. Karkosa,
M.B.Tammnun // Bicauk HaronamsHOTO TexHIUHOTO yHiBepcutety «XIIDy. —
Xapki: HTY "XIII". — 2009. — Ne 4. — C. 69-75. - Pexum pocrymy:
http://www kpi.kharkov.ua/archive/Haykosa mepiomuka/vestnik/CuctemMHbiit
aHau3, ynpasieHue U uHpopMarMoHHbIe TeXHOIoTHH/2009/4/.

6. Karkoa T.I. HelipomepexxeBa TPOAyKINHHA EKCIIEPTHA CHUCTEMA
miarHoctuku crany / T.1. Karkosa, O.B. Cipa // Haykosi nipati BHTY — Binxws:
BHTY, 2009. - Ne 2. — C. 59-64.

7. Karkosa T.M. Heuerkas Oaiiecoa skcnieprHas cuctema / T.U. Karkosa,
O.B. Cepas, H.B. ®umyxosa // Bichuk HTY «KIIl». — Kuis: «BEKT», 2009. —
Ne 51. - C. 37-41.

8. Karkosa T.1. Merox 00paboTku Maiol BEIOOPKH HEYETKHUX PE3YIbTATOB
OPTOTOHANMU30BAHHOTO TTaccuBHOTO YkcniepumenTa / T.M. Karkosa, J[.A. lemun //
Bicauk Imxeneproi Axkamemii. —2010. - No 2. — C. 234 — 237.

9. Karkoa T.MU. Ouenka »3¢pdexTuBHOCTH  (PYHKIMOHUPOBAHUA
CTOXACTUYECKOM cUcTeMbl B cToxactuueckou cpeae / O.B. Cepas, T.U. Karkosa //
Cucremu ynpasmiHHA, HaBiraumi Ta 38°a3ky. — K.: LIHAI HY, 2011. — Bum. 2 (18).
—C. 167 — 169. - Pexxum noctymy: http://nbuv.gov.ua/j-pdf/soi 2011 4 8.pdf.

10. Karkoa T.M. Meton ananu3a uepapxuil B YCIOBUAX HEUYETKHUX

ncxoausix gaHHex / O.B. Cepas, T.U. Karkosa, H.I'. ®onra // TadopmaritHo-
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KEepyIOUl CUCTEMH Ha 3a/li3HUYHOMY TpaHcropTi. — Xapkis: [IKC3T, 2011. —Ne 3. —
C. 62— 65.

11. KarkoBa T.M. OueHuBaHue MmapameTpOB YPABHEHUsS PETPECCHU MO
HeueTkuMm ucxomabiM manHeiM / O.B. Cepas, T.M. Karkosa // MaremaTtudHi
MarHu 1 cuctemu. — K. IIIMMC, 2011. — Ne 1. — C. 135 — 140.

12. Karkoa T.U. Heuerkme momymapkosckue mozenu cucrem / C.B.
Kamurpo6, T.M. Karkosa // Cucremu 00poOku iHpopmari. — Bum. 4 (94). —2011.
— C. 24 — 27. - Pexum nocrymy: http://www.nbuv.gov.ua/portal/natural/Sunz/
2011.

13. Karkopa T. 1. Merogu mnporHO3yBAaHHA PO3BUTKY COINAIBHO-
€KOHOMIYHMX CHCTEM B YMOBAaX HEBU3HAYEHOCTI Ta HEYITKOCTI MmaHUX /
T.I.LKarkosa, 1.I. KasskeHko // AxTyanbHl TIpOOJIeMH €KOHOMIYHOI KIOEPHETHUKM:
KomektusHa Haykosa moHorpadis / 3a pea. O.10. UyOykosoi, JI.I. AHTOMKIHOI,
JI.B. T'ecenesoi. — K.: BJ] «Ctunocy», 2012. — C. 230-256.

14. Karkosa T.U. 3amauu Teopuu urp ¢ HEUETKOM IIaTeKHOU Marpuiei / O.
B. Cepas, T. 1. Karkosa // Maremarnyni mammau 1 cucremu. — K.: [ITIMMC,
2012. - Ne 2. - C. 29-36.

15. Karkosa T.1., Henuneriineie 3a1a44 MaTeMaTHYECKOT O
MPOTPAMMHUPOBAHUA TPAHCTIOPTHOTO THIA ¢ HEYETKUMHM HMCXOJHBIMHU JAHHBIMH /
O.B. Cepas, T.U. Karkosa, O.U. /lynaesckas // Cuctemu yripaBIiHHA, HaBITaIli Ta
3B’a3Ky. — KwuiB, LleHTpanpHHMII HAyKOBO-IOCTITHUMA 1HCTUTYT HaBiramii Ta
yrmpasmaaA. — Berm. 1 (21). —2012. — C. 78-80.

16. Karkosa T.U. 3agaua pacnpeneneHus: pecypca NpU HEYETKO 3aJaHHBIX
ncxoausix maHabx / O. B. Cepas, T. . Katkosa // CucteM. mociimk. Ta iHpOpM.
texHomorii. - 2013. - Ne 2. - C. 44-53. - bubnuorp.: 11 Ha3B. - pyc. - Pexum
moctymy: http://nbuv.gov.ua/j-pdf/sdtit 2013 2 7.pdf

17. Karkoa T. 1. Meroau4ni 3acO0M OIIHKM CTaHIB Ta IPOTHO3YBAHHSI
PO3BUTKY COMIAThHO-€KOHOMIYHMX CHCTEM 34 YMOB HEYITKOCTI maHuX //

VYnpaBmiHHA COLIaTbHO-EKOHOMIYHUX cucTeM: KonekTuBHa HaykoBa MOHOTpadis /
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3a pen. JL.I. Auromkinoi, U.B. Ymenko. — Jlonenpk: TOB «¥Oro-Bocrok», 2013, —
C. 149-157.

18. Karkosa T.M. UadopmarmonHoe odecTriedeHrue HEYETKUX IKCTICPTHBIX
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ABSTRACT

Katkova T.I. Models and methods for assessing, forecasting and managing
the strategic activity of an enterprise under uncertainty. - Qualification scientific
paper, manuscript.

Thesis for the degree of Doctor in Engineering sciences of the specialty
05.13.03 - systems and management processes. - National Technical University
"Kharkov Polytechnic Institute", Kharkov, 2018.

Abstract content. In dissertation work the actual problem of scientific
substantiation and development of a complex of models and methods of estimation
of forecasting and management of strategic activity of an enterprise in conditions
of uncertainty is solved. The analysis of known methods of strategic financial
planning and management has been carried out, significant deficiencies of these
approaches have been identified, which determine the necessity of improving
financial planning and management methods in conditions of uncertainty.

The urgency of the topic of the dissertation work is that the increase of the
requirements for the quality of the financial management system of an enterprise is
determined by the inconsistency of traditional methods of planning and
management of modern conditions of financial and economic activity. Current
methods and procedures do not sufficiently take into account the systemic nature
of various tasks of financial planning and management, focused on managing
"from the past and present in the future", while modern effective business
management procedures involve the adoption of solutions "from the future to the
present." In addition, the principal attribute of the real activity of the enterprise is
the high uncertainty in the assessment of the state of the market environment in
which it operates and the financial condition of the enterprise itself. Therefore, in
the current conditions of the transformational economy, the development of new
approaches to enterprise management is needed, which will be based on the
modeling and optimization of its activities under uncertainty.

The absence of the theoretical basis for constructing a system for estimating

and forecasting the financial condition of an enterprise in conditions of uncertainty,
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the formation of managerial decisions in the field of financial planning in these
conditions, their mathematical, algorithmic and software assurance determine the
relevance of further research of the problems of strategic financial planning and
enterprise management based on the use of modern models and artificial
intelligence methods for estimating, forecasting and managing the state of
technical and economic systems.

The purpose of the dissertation i1s the scientific substantiation and
development of a set of models and methods for the estimation, forecasting and
management of strategic activities of enterprises operating in uncertain conditions,
which provide an increase in the efficiency of the process of managing financial
resources through the use of the system concept of financial planning and
management in the light of uncertainty.

The object of research is the process of strategic financial planning and
management of the enterprise in conditions of uncertainty.

The subject of the study is a complex of mathematical models and methods
of the system solution of optimization problems of strategic financial planning and
management in conditions of uncertainty.

Scientific novelty of the results obtained in the dissertation is as follows:

for the first time:

- the modern technology of construction of fuzzy diagnostic expert systems
with regression mechanism of logical conclusion was developed and implemented,
which allowed to solve problems of estimation and forecasting of the state for
multiparameter systems with fuzzy initial data;

- formulated and implemented the concept of system strategic financial
planning, which provides a comprehensive solution to the private tasks of strategic
financial planning and management of the state of the enterprise, taking into
account their interdependence and interconnection,;

got further development:



- economic and mathematical models of choice of strategic directions of
activity of the enterprise, which differ from the known ones, allowing to take into
account differences in profitability, levels of risk, sizes of placed capital;

- models and methods for managing the distribution of assets of the
enterprise in strategic directions of activity, which differ from the known taking
into account differences in profitability, levels of risk of activity, as well as multi-
stage nature of the distribution procedure;

- a complex of mathematical models and methods of the system solution of a
set of optimization tasks for choosing a project of a material and technical
development plan, which differ depending on the amount of invested funds, the
level of borrowings and the resulting leverage effect, investment risk in
implementing the plan;

- models and methods for solving investment portfolio management
problems that differ from those that are known to 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;

improved models of asset value dynamics in terms of risk and uncertainty
with fuzzy parameters that take into account the semi-Markov character of the
system's behavior, which increases the reliability of the portfolio.

Practical significance of the results obtained in the field of production
management lies in the fact that the theoretical positions and developed
mathematical models in aggregate can be the basis for making decisions in the
strategic financial planning and management of the enterprises of various sectors
of the economy of Ukraine. The results obtained are standardized and can therefore
be used in the planning and management of enterprises of any form of ownership
and business. The developed economic and mathematical models are brought to
the level of program realization and are used in PJSC "Zaporozhye Electric
Locomotive Repair Plant", CJSC "Lviv Locomotive Repair Plant", State Enterprise

"Svitanok" in solving financial planning tasks.
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In the dissertation the models and methods for estimating and predicting the
state of objects under conditions of uncertainty with a large number of possible
states and a large number of fuzzy factors are developed. At the same time, the
technology of constructing fuzzy diagnostic expert systems with a regression
mechanism of logical conclusion was developed and implemented, which allowed
solving state evaluation problems for multiparameter systems with fuzzy baseline
data.

The concept of strategic financial planning has been formulated and
implemented, providing a comprehensive solution of particular problems of
strategic financial planning and management of the enterprise condition taking into
account their interdependence and interconnection.

Economic and mathematical models for choosing strategic directions of the
enterprise's activities were proposed, which allowed taking into account
differences in profitability, risk levels, and the size of the allocated capital.
Formulated criteria that are taken into account when choosing a direction.

The models and methods of managing the distribution of the company's
assets by strategic lines of activity for each of the stages of multi-step management
of the enterprise's investment portfolio, taking into account the differences in their
profitability and the level of risk are developed. The iterative procedure has been
substantiated, which makes it possible to calculate the rational share of borrowed
funds, which provides the maximum value of profit. The problem of rational
distribution of multidimensional resource in multi-unit production is considered. A
two-step procedure is proposed for the solution of the obtained nonlinear
nonseparable problem of mathematical programming. Formed in the first stage, the
initial plan is adjusted iteratively in the second stage.

The complex of mathematical models and methods of the system solution of
a set of optimization tasks for the selection of the draft plan for material and
technical development is substantiated, taking into account the amount of funds

invested, the level of borrowed funds and the resulting leverage effect. The three-
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step procedure for forming a plan is proposed, the core element of which is the
technology of rational allocation of funds between investment projects.

Models and methods for solving investment portfolio management problems
have been developed, taking into account uncertainty and risk in assessing the state
of the external environment, as well as the level of possible profit from the
activities of the enterprise.

The models of the value dynamics of assets under conditions of risk and
uncertainty are considered and improved. The mathematical model of Markov
Dynamics of the value of assets in the Markov foreign environment is proposed.
The correlation for calculating the distribution of probabilities of states of the
system is obtained. Semi-Markov dynamics model is proposed for the case where
the parameters of the process of cost change are not described clearly. The
correlation for calculating the final distribution of probabilities of states of the
system 1is obtained.

Keywords: estimation and forecasting of the state of systems, strategic
financial planning, optimization nonlinear resource allocation problems,

management under uncertainty.
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