ABSTRACT

Making justified optimal decision on financing the projects that will be most profitable is a difficult task for the investor. This is explained by the fact that various investment projects (creation of new facilities, reconstruction projects, expansion of production capacities, etc.) that have different qualitative and quantitative character characteristics are proposed for realization (require financing). Therefore, the decision to choose investment projects from the many possible ones, their financing volumes, based on scientifically sound approaches, will allow the investor to use available resources as efficiently as possible. The article formulates the problem of the optimal distribution of funds between projects. An algorithm for solving this problem is developed. The process of solving a problem consists of a series of steps, at each of which a partial solution to the problem is sought. The application of the dynamic programming method makes it possible to determine the optimal package of projects for investment, to solve the problems of effective "package" investment, in contrast to the existing methods, according to which the efficiency, the possible result of investing each of the projects is calculated. The example shows that of the proposed financing of a certain number of projects, not all projects are advisable to invest. For example, of the four projects under consideration, the optimal solution that will allow you to get the maximum total efficiency from investing will be financing of three projects. Thus, a scientific and methodological approach has been proposed for the total most efficient distribution of funds between m projects with known performance indicators of a certain amount of financing for each project. This scientific and methodological approach can be used in private entrepreneurial activity, at enterprises of various fields of activity and forms of ownership, as well as at the macro level of the economy.

