Ilo-nepme,  MaremaruuHe
METOJIONIOTiSE HAayKOBUX JIOCHIKEHB
JIOCBIJ] pI3HMX Tajdy3ed Haykd TNpo TPUPOAY Ta
CYCMUJILCTBO. MaremMarudyHe MOJENIOBaHHS 00 €KTIiB
CKJIaJTHOI MPUPOAN — €AWHUI 3aMKHYTHH LUK PO3POOOK
BiZl (YHIAMEHTAJIBHOTO JOCIHI/KEHHS NpOoOIeMHu 10
KOHKPETHHX  YHCIOBMX  pO3paxyHKIB  ITOKa3HHKIB
e(heKTUBHOCTI (PYHKI[IOHYBaHHA 00’ €KTa.

[Mo-mpyre, 3a CBOEIO CYTTIO MareMaTUYHE MOJICIIIOBAH-
HSl € METOZIOM PO3B’SI3Ky HOBHX CKJIIHHX HPOOIEM, TOMY
JIOCITIDKEHHSI TIOBUHHO OYTH YIIEPEIKYFOTHM.

[To-Tpere, MeToan MaTeMaTHYHOTO MOJCITIOBAHHS
MaloTh BEJMKEe TPUKIAJAHE 3HAauYeHHA 1 Big ix
3aCTOCYBaHHS 3aJIC)KUTh PO3BUTOK comiaigbHO-
€KOHOMIYHOTO Ta HayKOBO-TE€XHIYHOTO MPOTpecy KpaiHu.

MOJCIIFOBAHHA SAK
noennye B coOi

HEMOXKIINBI
yCTixXoM

IMo-mepmie, y (<iHaHCOBIH cucTeMi
MOJeal  IMOMIOHOCTI, SAKI 3  BEJIHUKUM
BUKOPHCTOBYIOTHCS B TEXHILli;

IMo-mpyre, y ¢iHaHCOBil cucTemi Iyxe oOMexeHi
MOXJIMBOCTI JJOKAQTbHUX EKCIIEPUMEHTIB, OCKIJIBKH BCi il
CKJIaJIOBI TICHO B3a€EMOIIOB’SI3aHI MDK c00010, 1 $K
HACIIIOK, ,,dUCTHH” eKCIICPUMEHT HEMOXKITHBHIA.

VY TakoMy BHWIAQJKy INPOTHO30BAHWUN PO3BUTOK Ta
nependadeHHsT HOro HACTINKIB MOXJIMBI JIMIIE Ha OCHOBI
KOHLIENITYaJIbHUX MoJeNell (yHKIiOHyBaHHSA (DiHAHCOBOI
CHUCTEMH, SKi B CBOI YEpry CKIQJaloTh (QYHIAMCHT
MaTeMaTHIHOTO MOJCITIOBAHHS.

Ilin ywac ™MoxemtoBaHHS (iHAHCOBOI CHCTEMU MH
MOXXEMO BHUKOPHCTATH HACTYITHI €KOHOMIKO-MaTeMaTU4IHi
Mmozeni (auB. Tabm. 1) [1, 2].

VY Toii ke yac HeoOXiTHO 3BEpHYTH yBary Ha [Bi ExoHOMiKO-MaTeMaTHYHe  MOJAETIOBAHHA — IIe
BaXJIUBI 0COONMMBOCTI (DIHAHCOBOI CHCTEMH sSK O0’€KTa  MaTeMaTHYHA TeOpis METOMIB aHajily B MpoIeci
MOJIETIFOBaHHS: MPUAHATTSA PillleHb y (HiHAHCOBIH MiSIBHOCTI.

Tabmuus 1
3aBIaHHA ExoHoMiko-MaTeMaTHYHI MOAEN]
Monens onTuMizarii cTpaTerii iHBECTHIIHHOI KoMmadii. MeTogu Ta Momeni moOyIoBH
IHBeCTHLIIMHUX mporpaM. JluHami4Hi MoOJeNi ONTHMi3amii 1HBECTHIIMHUX IIPOILECIB.
MopgenoBaHHs Mogens ONTHUMAaNbHOTO PO3MOAUTY (iHAHCOBHX pecypciB. OnTumizamis iHBECTHUIIHHHUX

IHBECTHLIIHHUX PIMICHb

NPOEKTIB  MiANpUEMCTB. MoJemoBaHHS  1HBECTHIIMHOI  JiSUIBHOCTI B yMOBax
HEBU3HAUCHOCTi. BUKOpUCTaHHSA MeTONy JepeBa pillleHb B IHBECTHUIIHHHX IpOIEcax.
MoenroBaHHs MexaHi3My (DiHAHCYBaHHS IHBECTHIIIHHUX NPOCKTIB.

MopenoBaHHs Ionarku Ta xpusa Jladdepa. OnTumizaiisi cTaBKH IMOJATKY Ha MPUOYTOK MIiANPUEMCTB.
CHCTEMH MonenroBaHHs acHEKTIB YXWJICHHS Bifl CIUIaTH MOJaTKiB. Mojens onTuMmizamii CTaBKH
OTIOJIATKYBAaHHS MOJATKY SIK IHCTPYMEHTY JIep>KaBHOTO PETYIIOBAHHS.

MonenroBaHHs Monenp B3aeMO3B’S3Ky  OO/pKeTHOTO  Ae(iluTy, Jep)KaBHOTO OOpry Ta TEeMIIiB
OFOJKETHOT MO THKHI €KOHOMIYHOTO pocTy. JluHaMiuHa MoJels OPMYBAHHS Ta BUKOPHCTAHHS OFOKETY.
MonenroBaHHs [IporHo3yBaHHS TONWTY HA KpemUTHI pecypcH. [IporHO3yBaHHS BaJIOTHOTO KypCy.

(hiHaHCOBO-KpPEIUTHOT
MO THKH

MogemroBanHss 0OMIHHOTO Kypcy BamoT. ONTHMIi3alis CTPYKTypH MOPTQENTIo LiHHUX
nanepiB. MoJielTb ONTUMAaNBFHOTO YIIPaBIiHHS (DiHAHCOBUMH pecypcaMu OaHKY.

Kinekicai Meromm Ta . .
Mozeni AKTVADIHIX Ipocrima mozmens crtpaxyBaHHs. CrpaxyBaHHS 3 pisHMMH BuUmDiatamu. CTpykTypa
. yap ctpaxoBoi npemii. CTpaxoBi pe3epBHu.

PO3paxyHKiB

MonentoBaHHS Ta TPOTHO3YBaHHA TIOKAa3HHKIB COLIATbHO-€KOHOMIYHOTO PO3BHUTKY
MaKDOCKOHOMIUH obmacti. Cuctema mozeneit ¢popmyBaHHs (iHAHCOBHX pecypciB obsacTi. MoaearoBaHHS
acneiTH (iHaHCOBUX pyxy iHaHCcOBHX pecypciB periony. Meronu cradimizanii €KOHOMIKH peErioHy.
Moeseii BuxopucraHHs KiTbKiCHUX METOIB IpU (OpMyBaHHI perioHaabHUX O0rokeTiB. KinpkicHa

OIlIHKAa 1HBECTHUIIMHOI IPHUBAOINBOCTI
PO3BUTKY (hiHAHCOBOI CHCTEMH PETIOHY.

periony. MakpoeKOHOMIYHE TIPOTHO3YBaHHS
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TEOPETWYHI 3ACAIM OIITUMI3ALIITHOI'O MOJIEJIFOBAHH S PECYPCHOI'O ITIOTEHLIIAJTY
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4yepror, Ie mepenbadae po3poONCHHS HOBHX ITiTXOMIB
{010 €KOHOMIKO-MaTeMaTHYHOIO MOJIEIIFOBAHHS

3aBJaHHA [ONIYKy HOBHUX MeEXaHi3MiB (opMyBaHHA
CUCTEMU YOpaBITiHHA MiATPHEMCTBAMU, SIK1
BH3HAYAIOTHCS PiBHEM iX pecypcHoro noteHIiany. CBo€wo
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TSIBHOCTI MANPUEMCTB B yMOBax oONTuMizamii ix
pecypcHoro noteHIiany [2].



Meroro jgaHOi CTaTTi € aHalli3 TEOPETHIHOTO
BUKOPUCTaHHS ONTUMI3AI[IHHOTO MOJIEITIOBAHHS PECYPCHOTO
MOTeHLiay  miAnmpHeMcTBa.  [lepcnekTHBH — PO3BHUTKY
ITIIPUEMCTB BU3HAYAIOTHCS PIBHEM 1 CTaHOM 3a0e3eHeHHS
PECYpCHOTO TMOTEHINATy M 3[aTHICTIO HOro e(heKTHBHOTO
BUKOPUCTaHHS. 3MicToBHE OKPECIICHHS 3aBIaHHSA
OIITHMI3AIlii PO3BUTKY PECYPCHOTO MOTEHIIATY MiAPHUEMCTB
moisrae 'y 1moOymoBi MUTROBOI  (PYHKINI  YHPaBITiHHS
PECYpCHUM TIOTCHINIANOM IiIIPHEMCTB, CYTHICTh SIKOi — B
MakcuMi3arlii mpruOyTKy (MOKa3HHUK e(PEKTUBHOCTI).

[Ipu BupimIeHHI 3aBOaHHS ONTHMI3aIlil pPEeCypCcCHOTO
MOTEHINIATy MiAMPUEMCTBA CIIOYaTKy Tpeba moOyayBaTH
MareMaTu4Hy Mojenb. [lobynoBa ontumizaniiiHoi Mozeni
BKJIFOYA€ HACTYIIHE:

1 Omnuc exoHoMiyHOT mpobieMu (MakcHMizallis
mpuOyTKY, MiHIMI3aIlil BHKOPHUCTaHHA pecypciB) 1 ii
SIKICHUH aHai3.

2. TloOymoBa MaTeMaTH4HOI MOAENi — IIe eTarl
¢dopmarmizarii eKOHOMIYHOI TPOOIEMH, BHpPaKEHHS ii Y
BUINISAI  KOHKPETHUX MAaTeMaTH4YHUX 3aJIe)KHOCTEH 1
CHiBBITHOIIICHb. Bcranosmoots MaTeMaTHYHy
3aJeXKHICTH  mporecy (B HAIIOMy  BHIIAJIKY
BHKOPHCTaHHS PECYPCHOTO MOTEHINANY), Ky HEOOXiTHO
NOCHITUTA Ha ONTHMAJIbHICTh, TOOTO BH3HAYAIOTH
uiboBy  QyHkumito. Pasom 3 1iigpoBOK  (YHKI€EO
obuparotecsi kputepii ontumizamii. [ami OygyeThes
crucTemMa OOMeXeHb 3a71adi 3 BUKOPUCTAHHS PeCypCiB.

Z(x)—> max — uinpoBa (QYHKIIA YHpaBIiHHA
pEeCypCHUM MOTCHLIAJIOM HiNPUEMCTBA, CYTHICTh SIKOI —
B MaKcHMi3allii mpuoyTKy.

Z=¢ix;+ €r%5 + -+ € X, = Max (1)
3a yMOB
A1 Xy + Az Xy + -+ Ay Xy = by,

X, 20; x,=0;...; x, =0.
MaremaTu4HO 3a1ady NpO BUKOPHUCTaHHS PECYpCiB
chopMyITIOEMO TaK: Cepel HEBII €MHHX PO3B’SI3KiB

cucteMu HepiBHocTed (2), HeoOximHo BuOparu
Takui, AKUH Hagae HiaboBi QyHKII (1) MakCHMaIbHOTO
3Ha4eHH [1].

[locrae mutaHHs, K OIIHUTH BapTiCTh PecypciB B
3aJIeKHOCTI  BIJ THUX JOXOZIB, sKI BOHAa HajJae
HiATIPHEMCTBY NPH BUTOTOBIICHI MPOAYKIL.

OnrumizaniitHa Mozienb 3a1a4i Mpo OLIHKY pecypciB
Ma€e BUIVIA

OyHKIIS HiHA:

z"=byy; + by, +--+ b,V = min (3)
CucreMa 06MEXKEHB:
Ay Q)+ Ay Y = €4
A2V + Qa3 + o F Qppa Vi = €5 (4)

A1pYV1 T Aol + -+ Ay Vi = Cpy
v; 20(i=1m)

ae Qi — i-TO BUAY pecypcy Ha

BUTOTOBJICHHS OJJMHHIII TIPOTYKIIi{ j-TO BHUIY.
b, — obesr pecypcy i-ro Buny;

BUTpaTH

¢, — MpUOYTOK BiJl peamizamii OJUHHINI TPOIYKIIT j-

7
ro BUJY;

Mu po3nIIHYIH 3a7aqy HpO OIHKY PecypceiB, SIKY
MOKHa C€KOHOMIYHO TPEACTAaBUTH TaK: SKOK Mae OyTH
[[iHa ONWHMIII KOXKHOTO 3 pecypciB, o0 TpH 3aTaHUX
3amacax pecypciB 1 JOXOmaxX BiJl OMWHHIN MPOIYKIi
MIHIMI3yBaTH 3arajibHi BUTPATH.

3. MareMatn4yHuil aHaimi3 MOAENl — HOCIIIKEHHS
PO BIACTUBOCTI MOJEIII.

4. TTlinroToBKa BUXiAHOI iH(hOpMAITii.

5. Uucnose pimeHHS — el eTan BKIOUYAE PO3POOKY

aJTOpUTMiB I YUCIJIOBOTO pilIeHHs 3a1adi,
ynopsakyBanHs mporpam Ha [IK 1 Oesmocepente
MIPOBEIECHHS PO3PaxXyHKIiB.

6. Amamiz YHCIOBHX  pe3ylbTaTiB 1  IXHE
3aCTOCYBaHHS.

TakuM YHHOM, MU PO3IVISIHYIM ONTUMI3AIIHHY MOJIEIh
3a/1a4i PO BUKOPUCTAHHS Ta OI[HKY PECypCiB, 3aCTOCYBaH-
Hi sKOI Ha TPaKTHII JAcTh MOXIIMBICTH MaKCHMi3yBaTh
TpUOYTOK 1 MiHIMI3yBaTH BUKOPHCTAHHS PECYPCIB.
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ONTHUMIBALIIHI MOJIEJI [IPUMHATTS MAPKETUHI' OBUX PILIIEHb

[TenskHa I.C. — cT. 2 Kypcy, rp. PBH-21
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Bubip i npuHATTS MapKETHHTOBHX pillcHb Ha
OCHOBI HAyKOBHX METOMIB 1 E€KOHOMiKO-MaTeMaTHYHOTO
MOJICIIIOBAHHS € aKTyaJbHUM HAIPSAMKOM y TOCIiIKCHHI
ekoHoMikH. [IpoGrmemMa MapKEeTHHTOBOTO MOICTIOBAHHS
JUSANBHOCTI MIAIPUEMCTB € TOCUTh aKTyaIbHOIO, OCKIJIBKU
JOCSTHYTH Ha CHOTOTHIIIHIA JeHh MaKCHUMaJbHHUX
pe3yabTaTiB 'y BUPOOHHUIA 1 KOMEPIHHIN IisIbHOCTI
MOXJIMBO JIMIIE 33 YMOB BHKOPHCTaHHS EKOHOMIKO-
MaTeMaTHYHUX MOJIEINEH.
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Omxe, MeTOl0  Hamoi poOdOTH € JIOCIIKSHHS
MAaTeMaTHYHOIO anapary aHalily i MPOrHO3YBaHHS Mapke-
THHTOBHX PillIEHb HA OCHOBI ONTHMIi3aLliHUX MOJETIeH.

Haii6inpm BKUBaHUMU B MapKETHUHIOBUX
JIOCHIKEHHAX € onTumizamiini moxpeni. Lli  mogemi
XapaKTepU3YIOThCSl HASBHICTIO YMOBH  3HAXOKCHHS

ONTUMAJIFHOTO DillleHHA (KPUTEPil0 ONTHUMAIBHOCTI), L0
3amucyeThess 'y BUDDAm  QyHKmioHamy. Kpurepiem
ONTUMANIFHOCTI MOXE, HAmpukian, OyTH 30iTbIICHHS



