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PE®EPAT

Jlunimomuas pabota, 56 ctpanuil, 9 pucyHKoB, 8 TabIUIl, 5 UCTOYHUKOB.

AKIIMOHEPHASI ®UPMA, KAIIUTAJI, UHBECTULIMU, OIITUMAJIBHOE
VIIPABJIEHUE, JTMHAMMNYECCKOI'O [TPOTPAMMUPOBAHUE,
UTEPALIMOHHBIM  METOJ] IIPUPAIIEHMII B  IIPOCTPAHCTBE
COCTOSHUIN

OOBEKTOM UCCIIEI0BaHUS TUTNIOMHOUW pabOTHI SABIISETCA 3a7a4a ONTUMAIBLHOTO
IJIAaHUPOBAHUS TTPOU3BOICTBEHHO-(DMHAHCOBOW JI€SITEIbHOCTH aKIIMOHEPHOU (hUPMBI,
IIPOU3BOIALLIEH J1Ba BUJA ITPOLYKLMU.

Lens pa®oThl — ONMpENEANTh HAWIYUIIYI0 CTPATETHIO YIpPABJIEHUs (PUPMOIl B
TEYEHUU 3aJJaHHOTO IIeproja BpeMeHu. Kputeprem kaduecTBa BbICTyIIa€T B3BEIICHHAS
CyMMa KOHEYHOTO KamuTaja (UpMbl W BBIIJIAYEHHBIX JAMBHUACHIOB aKIIMOHEpaM 3a
BECh NEPUOJI INTAHUPOBAHMUSL.

JInsg peumeHuss W HWCCIECOOBAHMS TOCTABICHHOM 3aa4d  MCIOJIb3YIOTCS
CIEAYIOIIME METOJBI. METOJX JIHUHAMUYECKOTO IPOTPAaMMHUPOBAHUS W METOJ
IIPUPALICHUH B IIPOCTPAHCTBE COCTOSHUM.

IlonyuenHble pe3ynpTaTbl. IIOCTPOCHA HOBAsA MaTeMaTH4eCKas MOJEIb,
paccMOTpeHa 3ajJada ONTUMAJIbHOIO YIPABJICHUS JUCKPETHBIM  IIPOLIECCOM,
pa3paboTaHa MporpaMmMa pelieHus: JaHHOH 3a7aun, KOTopasi pean3yeT CTaHIapTHYIO
NpoLEeAYpyY JAWHAMUYECKOTO NPOTPaMMHMPOBAHUS W WTEPALMOHHBIA  METOJ
IIPUpPAIICHUNA B IPOCTPAHCTBE COCTOAHMM. [0 MaHHBIM peanu3alnuyd NpOrpamMMBl,
IIPOBEJICH CPAaBHUTEIIBHBIA aHAJIN3 IByX METOOB U BIMSHUE BXOAHBIX TAPAaMETPOB Ha
pe3yJbTar.



PODEPAT

JlpiioMHast pabota, 56 craponak, 9 ManroHKay, 8 Tabmii, 5 KpbIHILL.

AKLBISIHEPHASI ®IPMA, KAIIITAJI, IHBECTBILbI, AITTBIMAJIBHAE
KIPABAHHE, JbIHAMIUYHAE IIPATPAMMIPABAHHE, ITOPALIBIMHBI
META/JI ITIPBIPAILIIYDHHSAY Y [IPACTOPBI CTAHAY

AG'exktram gacienaBaHHs JbIIIOMHAN paOboTHI 3'syIiseliia 3aa4a anThiMaibHara
MJIaHaBaHHS BbITBOpYa-(piHAHCaBall J3eMHACIl aKIbISHEpHAN QipMbl, sKas BbIpadIsie
JIBA BiJIbI MPATYKIIBIL.

Mbta paboThl — BbI3HAYBIIL HAWIIEIIIYIO CTPATArit0 KipaBaHHsA (ipMail Ha
npalsry 3afgaja3eHara nepbiaay yacy. KpbelTapbsieM sikacii BBICTYIAe y3BaXkaHas cyMa
KaH4YaTKoBara karitaiay (ipMbl 1 BBIIJIAYaHBIX JBIBIAPHIAY aKIbITHEpaM 3a YBEChH
NephIs]l TIJIaHABAHHS.

Jlns pamdHHS 1 JacienaBaHHs TacTayjaeHal 3aladbl BBIKAPBICTOYBAIOIIA
HACTYTHBISI METaJIbl: METAJl AbIHAMIUHAra MparpamMaBaHHs 1 MeTaJ MPBIPITIIHHSIY Y
IIPAcTOPHI CTaHAY.

ATpbIMaHbIs BBIHIKI: MaOyaBaHa HOBasi MaTAMAThIUHAS MaJdJIb, Pa3riie/KaHa
3aJlaya anTbhIMajbHara KipaBaHHS JIBICKPATHBIM Tpaldcam, pacrpaiiaBaHa mnparpaMa
palmHHS 1aJ3eHai 3a/a4bl, siKasg pialidye CTaHIApPTHYIO Mpalpaypy AblHAMIYHAra
mparpaMaBaHHs 1 1TOpAIBIfHBl METaa MPBIPIIIYIHHAY y TpacTopel crtaHay. [la
JAJ3€HbIX paaii3albll Iparpamsl, MpaBea3eHbl NMapayHaIbHbl aHali3 ABYX MeTajay i
VIUIBIY YBaXOJHBIX MapaMeTpay Ha BbIHIK.



ABSTRACT

Graduation work, 56 pages, 9 pictures, 8 tables, 5 sources.

OINT-STOCK COMPANY, CAPITAL, INVESTMENTS, OPTIMAL CONTROL,
DYNAMIC PROGRAMMING, ITERATIVE METHOD OF INCREMENTS IN
STATE SPACE

The object of the diploma thesis research is the task of optimal planning of the
production and financial activities of a joint-stock company that produces two types of
products.

The goal of the work is to determine the best management strategy for the
company over a given period of time. The quality criterion is the weighted sum of the
company's final capital and dividends paid to shareholders over the entire planning
period.

The following methods are used to solve and study the given task: the dynamic
programming method and the method of increments in the state space.

Obtained results: a new mathematical model has been developed, the task of
optimal management of a discrete process has been considered, a program for solving
this task has been developed, which implements the standard procedure of dynamic
programming and the iterative method of increments in the state space. According to
the program implementation data, a comparative analysis of the two methods and the
influence of input parameters on the result has been carried out.



