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1. Introduction

2. Literature review and problem statement

Investing in innovative projects, for example, in the field of
information technologies and cybersecurity is in many cases
characterized by a high degree of uncertainty and risk. To
improve efficiency and optimize procedures of project assess-
ment and decision making, associated with investing, “intel-
ligent” data analysis systems are now involved increasingly
often [1]. In addition, various decision support systems (DSS)
have gained good reputation for solving similar problems [2].

Filling of DSS and their separate modules, directly re-
sponsible for analysis and solution of problems, is performed
by introduction of the units that contain programmed
algorithms into economic-mathematical models. However,
few DSS enable optimization of procedures, associated with
finding multi-variant strategies in mutual financial invest-
ment of projects [3, 4]. In this context, it is a relevant task to
develop new economic-mathematical models for DSS, which
allow adequate description of actual economic processes,
caused by increasing competitiveness of various companies,
corporations and states.

The problem of effective financial investment and control
over this process is one of the most important in the financial
sector [1]. However, studies very often are of purely econom-
ic nature [2] and do not take into account trends, associated
with implementation of information technologies in the pro-
cesses of control and decision-making [3]. Economic aspects
of the processes of mutual investment are described in papers
[4—6]. A shortcoming of these studies is the lack of relevant
recommendations on formulation of strategies for mutual
financial investment.

A separate direction of research in this area was repre-
sented by papers, dedicated to application of various expert
systems [7—9] and decision support systems (DSS) [10, 11]
for selection of rational investment strategies [12]. The ap-
proaches, developed by the authors [8, 9, 11], do not make it
possible to find effective recommendations and investment
management strategy while solving this problem [12, 13]. In
articles [14, 15], the models of assessment of mutual invest-
ment processes were proposed. The authors do not take into




account the effect of changes of some factors influencing
effectiveness of investment projects, in particular, the issue
of strengthening or weakening of the investor’s currency was
not considered. Papers [16, 17] proposed the models of selec-
tion of strategies of investment processes, which are based
on the theory of differential games. However, the authors
did not develop the tools for solution of differential games
for mutual investment problems. Article [18] considered the
possibility of using the game theory in DSS for estimation
of attractiveness of investment projects. Software implemen-
tation was not described by the authors, no specific recom-
mendations for formulation of strategies for mutual financial
investment were made either.

This fact necessitates development of new DSS models,
which would give the opportunity to find optimal strategies
of mutual financial investment. This may be achieved, in
particular, through application of the methods of the theory
of differential quality games with some terminal surfaces.

Thus, as analysis of research in this area showed, the
problem of further development of models and relevant
algorithms for decision support systems in problems of con-
tinuous mutual investment remains relevant. The latter is
especially important for cases where it is necessary to take
into account many parameters that describe the process of
mutual investment.

3. The aim and objectives of the study

The aim of present research is to develop a model for DSS
of continuous mutual investment, taking into account many
parameters, which adequately describes the investment pro-
cess. The special feature of the model is that such an invest-
ment process is described by bilinear differential equations
with arbitrary coefficients with bilinear functions.

To accomplish the set goal, the following tasks had to be
solved:

—to develop a model for finding investment control
strategies for different ratios of parameters of the investment
process;

— to implement the model in a high-level programming
language in DSS module and conduct computational exper-
iment.

4. The model of mutual financial investment for a decision
support system

An investor from the country, where the United States
dollar is the currency, having free capital, is trying to select
the most preferable options for its investment. To do this,
he chooses the counterparty, i.e. an object for investing his
funds in a country, where the currency is euro. This object
can be, for example, the economy of another country, or a
corporation or, for example, information and communication
systems, and so on. There is interaction of the investor and
its counterparty. Entering this interaction, the investor and
the counterparty seek to achieve their goals. The investor
seeks to increase his capital, while the counterparty aims
to improve his financial and economic indicators, one of
which can be his capital. Subsequently, without decreasing
generality, we will assume that the counterparty also seeks
to increase its capital. However, the interests that do not
coincide, non-optimal control and existence of uncertainty

do not always make it possible to achieve interaction of both
sides at the same time. If the investor faces such problem
regularly, it is advisable to use DSS.

We will formalize the investment process in the as-
sumption that the investor is the investment company, the
counterparty is the financial corporation in another country.

We will give description of the “basic” process — the
process of interaction between the investment company of
one country and the corporation of another country. The
investment company, having some free resources (its invest-
ment capital) increases them by a4 times (where a4 is rate of
increase of the company’s resources) and then decides which
of these resources will be invested in active operations.
These operations include allocation of resources for invest-
ment projects of the corporation and payment of the debts
the company has by that point of time. We will assume that
the same things are done by the corporation with respect to
this investment company. We will note that if the corpora-
tion does not invest its resources in the investment company,
then, as it will follow from the stated below, that will be a
particular case of the variant with investment of the corpo-
ration’s capital in the investment company. Described above
interactions between the company and the corporation will
act under the following assumptions:

a) the investment company controls financial resources
X, estimated in dollars (USD);

b) the corporation controls financial resources vy, esti-
mated in euros (EUR);

¢) during interaction, the ratio of the dollar to the euro
(dollar’s exchange rate) kq remains constant.

If these assumptions are met, the interaction happens as
follows.

First, the investor determines the share of resources, al-
located for mutual active transactions with the counterpar-
ty. After the investment company and the counterparty have
leveraged the resources allocated for mutual transactions,
the following system of differential equations is solved:

dx(@)/dt=—x()+01(t)-x()+
H(T=B1@)-(a1 ) +r1())—1]-u®)-as (O)-x(O) +
HI=((a2(0) +72(0)-(1-B2()]-0(O)- 02() y O/ ka; ©)

dy(@)/di=—y(@O) +az() -y () +
H(A=Pa@®)- (@) +r2(D) ~1]-0O)-a2(O) y() +
H1= (@@ +r10)-(1=B1 @) ]u(@®)- 01 () -x () ka. 2

Thus, at the point of time ¢ magnitude dx(¢)/d¢ of the
company (in dollars) will be equal to the sum of the follow-
ing summands:

— magnitude ay(¢)-x(¢), magnitude of per cent ay(t)x
x(1=B1(®))-u(t)-a1(t)x(t) for invested financial resources (1—
—B1(®))-u(t)-01(t)-x(t) of the company;

— magnitude r1(¢)-(1-B1(t))-u(®)-01(¢t)-x(t), characteriz-
ing the share of “returned” investment resource (1—B(¢))x
xu(t)-aq(t)x(t) of the company;

— magnitudes of “non-returned” assets (investment)
[{(1=72))-(1=B2(©))/ ka}-0(t)-02(t)-y(t) of the corporation (in
dollars);

—magnitude {Bo(t)/ kq}-0(t)-00(t)y(t), characterizing pay-
ment of the corporation’s debt to the company.

From this sum we deduct:

— magnitude of financial resource x(¢);

— magnitude u(?)-B1(¢)-a1(t)-x(t), allocated to pay the
debt of the company to the corporation by moment of time ¢;



— magnitude u(t)-(1-B1(¢))-a1(¢)-x(t), allocated for trans-
actions of the company (investment) at the moment of time ¢;

— magnitude {ay(t)-(1-B2(0))/ ka}-v()-02()-yt) is the
amount of per cent for investment resources {(1—B2(¢)),/ &4} %
x0(t)-a9(t)-y(¢) of the corporation.

Magnitude dy(t)/dt (in Euro) at the moment of time t
will be equal to the sum of all the following summands:

— magnitude ay(¢)y(¢), amount of per cent as(t)-(1—PBa())*
xo(t)-as(t)-y(t) for invested financial resources (1—Ba(t))x
x0(t)-a9(t)-y(¢) of the corporation;

— magnitude 7(¢)-(1-B2(t))-0(©)-02(t)y(t), characteriz-
es the share of “returned” investment resource (1—PBy(?))x
xo(t)-an(t)-y(t) by the company to the corporation;

— magnitude of “non-returned” assets (investment) (1—
—710)-(1-B1©)) u@®)kysa1(t)x(t) to the company by the cor-
poration, magnitude u(t)-B1(t)-ksas(t)x(t), characterizing
payment of debts to the corporation by the company.

From this sum we deduct:

—magnitude of financial resource y(f), magnitude
0(6)-B2(t)-02()-y(¢), allocated by the corporation to pay debts
it has to the company by the moment of time ¢;

—magnitude (1-B2(0))-0(t)-02(t)-y(¢), allocated by the
corporation for conducting transactions (investment) of the
corporation at the moment of time ¢;

— magnitude ay(t)-(1-B1(0))-kgu(t)-04(t)x(t) is the per-
cent payment for investment resources (1—B(t))-u(t)-oq(z)*
xx(t) of the company.

Interaction finishes when the conditions are met:

(x(®), y())eMo, 3
(@), y(O)EN,. (€9)

where My={(x, y):(x, Y)ER?, x>0, y=0}, No={(x, y): (x, y)ER?,
x=0, y>0).

From an economic perspective, these terms are interpret-
ed as follows. Expression (3) corresponds to the state of loss
of investment resources (capital) of the corporation, and the
investment company increased its capital by the magnitude
of the capital of the corporation. Expression (4) corresponds
to the loss of the capital of the investment company and the
corporation increased its capital by the magnitude of the
capital of the investment company. If neither the first, nor
the second condition is met, interaction of the investment
companies and the corporations continues.

Here arises the question about determining the time of
probabilities of loss of capital (investment resources) based
on information about primary resources (capitals), currency
exchange rate, rate of growth of resources of the investment
company and the corporation, interest rates on allocated
capital, levels of payable and receivable accounts. The an-
swer lies in the area of the theory of differential quality
games [4—7] for interacting objects. To find the preference
regions, the differential quality game with two terminal
surfaces is solved. The solution lies in determining of sets
of preferences of the parties, as well as strategies (control
influences) of the parties, by applying which it is possible to
receive the outcomes, preferred by each side.

Under this approach, a set of preferences of one party
is in its essence a set of loss of capital for the other party.
Indeed, preservation of capital is the preferred outcome and
its loss is an undesirable outcome for either party of such
interaction. However, there may be cases where one of the
parties could act in the worst way in relation to the other

party, which ultimately brought another party to a loss
of capital. In this case, a set of original states of resources
of the interaction parties with the property that there are
strategies (control influences) of one party, leading the other
party to the state of the loss of capital, can be called a set of
loss of capital for the other side.

We will note that the initial interaction is not limited to
model of the differential game. Similarly, it can be possible
to simulate interaction, reflecting the operation of several
investment companies, corporations; it is possible to take
into account incompleteness of information that companies,
corporations, etc. have. That is, it is possible to use the ap-
paratus of differential games for group interaction and for
interaction with incomplete information.

In the research we will limit ourselves to consideration
of a simple variant of interaction, which allows making qual-
itative conclusions about the financial state of entities. In
the decision the ratio of interaction parameters is taken into
account, and possible moment of capital loss by entities of
interaction is modeled.

Solution to the problem

For convenience of presentation, subsequently we will
“identify” the investment company with player (1), and the
corporation — with player (/7). Interaction will be consid-
ered within the scheme of a positional differential game with
complete information [4—7]. Within this scheme, interaction
gives rise to two problems — from the point of view of play-
er-ally 1 and from the point of view of player-ally 2. Because
of symmetry, it is enough to consider only one of them, for
example, from the point of view of player-ally 1. To do this,
we will determine pure strategies of player-ally 1. Let T=
=[0, L] designate temporary segment, i.e. the set, character-
izing the region of changing of temporary parameter; L will
designate a positive real number.

Definition

A pure strategy of player-ally 1 is function u: T+ [0,1]*
x[0,1]—[0,1], putting to the state of information (position)
(¢, (x(0), y(0))) value u(t,(x(0), y(0))): 0<u(t,(x(0).y(0))=1.

The pure strategy of player-ally 1 is a function (rule),
putting to the state of information at moment ¢ value u
@, (x(0), y(0)) that determines the magnitude of resource
(capital) of player 1, which he allocated for “investment” of
player 2. In relation to awareness of the player-opponent (in
the context of the positional play), no assumptions are made,
which is equivalent to the fact that the player-opponent
chooses his control influence (%) based on any information.
After determining of strategies in problem 1, it is necessary
to determine a set of preference for player 1. Bearing in mind
that for presentation of the proposed approach it is sufficient
to give only a high-quality description, set of preference W;
of player 1 with be presented as follows.

W is the set of such initial resources (x(0), ¥(0)) of the
players, which have the property: for these initial states,
there exists the strategy of player 1, which for any imple-
mentations of strategies of player 2 at one point of time ¢
“brings” the state of system (x(¢), y(¢)) to the state, in which
condition (1) will be satisfied. In this case, player 2 does not
have any strategy that can “lead” to the implementation of
condition (2) at one of the previous moments of time. The
strategy for player 1 that has the specified property is called
optimal. Solution of problem 1 lies in finding a set of pref-
erence of player 1 and its optimal strategies. Similarly, the
problem is stated from the point of view of player-ally 2. Due



to the symmetry of problem statement, it is sufficient to solve
only problem 1, because problem 2 is solved is the same way.

Let us assume that for any moment of time t the follow-
ing conditions are satisfied:

a1(@)=ay; ax(@)=ay; B1(H)=P1;
Ba()=Pa; r1(O) =11, ra(t)=7>2.

Let us designate through g1 and g5 the following mag-
nitudes:

q1=(1=B1)-(artr1)—1; g2=(1-P2)-(az tr2)-1.
Four cases are possible:

a) q:1=0; g2>0;

b) ¢1<0; g2<0;

©) q1>0; q2=0;

d) g1<0; g»>0.

In addition, there are various ratios of other interaction
parameters, for instance, growth rates oy, oo and other pa-
rameters.

Solution of problem 1 is found with the help of the tools of
the theory of differential games with complete information
[4-7], which allows finding the solution of the game at var-
ious ratios of game parameters. Let us present the solution
of the game, i. e. set of preference W; and optimal strategies
of player 1.

Let us consider case a). In this case, we will obtain:

Wi={(x(0), y(0)): (x.y)€int R, y(0)<g*x(0), )
where
g* = {—[6]2 O, O, —q, ¥ 0y —(11]/[2612 *0(2]+

+§/{{[q2 *0ly + 0y —q, *%]/[242 *0‘2]}2 +(g,%04) / (g, *0‘2)}7

where u (x, y)={1, y<g*x,(x, y) intR’, and is not deter-
mined, otherwise}.

In cases b) and c) set W is empty.

In case d) and as>04+¢1- ay we obtain

Wi={(x(0), y(0)): (x(0), y(0))€int Ry, y(0)<fx(0)},
where
J=@ra)/er-qra—an); u (xy)={1, y<fx, (xy)€int R},

and is not determined, otherwise}.
In case d) and as<ay+qq-04 we obtain:

Wi=intR?, u*(x, y)={L,(x, y)EintR?,

and is not determined, otherwise}.

All cases of ratio of interaction parameters were con-
sidered. Problem 2 from the position of player 2 is solved
symmetrically.

As it was already noted, the problem from the position
player-ally 2 is solved similarly. And regions of preference
from the position player 2 are “adjacent” to the preference
regions of player 1. These regions are divided by balance
beams, which have the property that if couple of states
(x(0), »(0)) belongs to the balance beam, the players have
strategies that allow them to stay on the balance beam for
all subsequent points of time. While solving the problems
using the proposed game methods, there are balance beams
in the space of variables (x, y). That is, if interaction starts
from these states, the players have strategies that allow them
to remain on the balance beam. This means that at assigned
(2(0), »(0)), it is possible to find the ratio on the parameters
of interaction. In this case, couple (x(t), y(t))) will be on the
balance beam.

If initial states (resources) are not located on the bal-
anced interaction beam, it is possible to try to modify
communication parameters for initial resources to be on the
balance beam. This will enable the parties to continue their
interaction as long as you want.

It should be noted that there may be situations when
interaction parameters changed. Then it is possible to carry
out the stated procedure at new parameters and find new op-
timum strategies for interaction between the parties, i. e. the
proposed scheme of control of interaction of the vertically
integrated company and its counterparty is adaptive.

Comment 1. The “stronger” currency affects “an in-
crease” in preference zones (comparison by inclusion of sets)
and “a decrease” of investor’s risk zones from the economy
with a “stronger” currency and vice versa. This means that
an investor with a “weaker” currency should leave the areas
of financial resources, which are subject to risk of losing cap-
ital due to “weakening” of currency of the investor-country.

Comment 2. Considered example of the simplest interac-
tion allows making the following conclusion about the fact
that in the space of initial resources, there are preference
areas for players. Therefore, if resources are in the preference
area of any player, it is disadvantageous for this player to
avoid interaction with another player. Player 2 is supposed
to be able to change the ratio of resources in the absence of
interaction as a result of autonomous operation. For exam-
ple, this is possible to implement by using the advantage of
technology. And then, after starting interaction, one may
gain the advantage in this interaction and “bring” the other
player to loss of capital.

5. Computational experiment on the choice of strategy
for mutual financing

Based on the proposed model of continuous mutual in-
vestment, DSS software module “SSDMI” was implemented
(Fig. 1).

Module “SSDMI” can be used both as an independent
software product and as an auxiliary unit of decision support
system “DMSSCIS”, which, in particular, allows assessment
of investment risks in information security systems of large
enterprises [19, 20].

Computational experiments were conducted (Fig. 2, 3).
Data from the State Statistics Committee of Ukraine over
the period from 2011 to 2016 were taken as source data.
During analysis of operation of “SSDMI”, correctness of the
algorithm implementation was monitored.
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Fig. 1. General outlay of the software module “SSDMI”

Fig. 2 shows the form for interpretation of the results
of decision making support, provided by DSS “SSDMI”. X
axis in the graph means “USD, million”. Y axis means “UAH,
million”. Tangent of the slope angle is equal to “3.5”. That
is, the balance beam is determined by ratio value «y=g*x»,
g*=3.5. The area, highlighted in blue color, corresponds to
Wi. The area, highlighted in light yellow, corresponds to Ws.
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Fig. 2. General view of tab of graphic interpretation of
results of DSS operation on mutual investment

Fig. 3 shows results of DSS operation for modeling
investments at a particular enterprise of the IT sector.
The trajectory of the investors’ motion is shown in a red
line with blue markers in Wi area. In the graph, it is ac-
cepted: x — financial resource of investor 1; y — financial
resource of investor 2. The graph is plotted in the course
of computational experiment for the following set of states:
@(0), y(O)=(1.5, 4.77); (x(1), y(1)=(2.0, 4.583); (x(2),
y(2))=(2.5, 4.33); (x(3), ¥(3))=(3.0, 4.0); (x(4), y(4))=(3.5,
3.57); (x(5), y(5))=(4.0, 3.0).

In Fig. 3, the balance beam (shown in blue with red han-
dles) is the same as in the first graph, i.e. «<y=g*x», g*=3.5.
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Fig. 3. Results of DSS operation for selection of strategies
for mutual investment at an enterprise in IT sector

The obtained results demonstrate effectiveness of the
proposed approach. During testing of program “SSDMI”,
correctness of the obtained results was established. Appro-
bation of DSS “SSDMI” was also executed for actual invest-
ment projects in IT sector in the city of Kyiv.

6. Discussion of results of computational experiment

The considered procedure of interaction is the process of
prediction of investment outcomes. It is natural, that in this
case, the prediction data, obtained with the help of DSS did
not always coincide with the actual data. We will note that
this is an objective reality and it is impossible to get rid of it.
This is a definite drawback of the approach, outlined in this
article. We can only strive to reduce discrepancies, in particu-
lar to improve the tools of prediction of investment processes
due to information technologies (intellectual data analysis,
DSS, ES, etc.). If these tools are reasonably supplemented by
the IT, mentioned above, it will be regarded as an attempt to
make the investment process more efficient. The considered
approach allows us to do this because it gives the possibility
to select variable parameters of the investment process so
that it could become balanced. Results of the computational
experiment and practical data of evaluation of investment
projects were compared to the results, described in the papers
[1, 2,12, 19, 21]. In the course of comparative analysis, it was
determined that the proposed tools allow participants of the
investment process to substantially improve indicators of per-
formance and predictability of their activities.

Further prospects of developments of this study include
transfer of accumulated experience to Android platform
when designing DSS. This will increase mobility in making
decision on mutual investment.

7. Conclusions

1. The procedure of interaction of investors on the mi-
cro- and macro- level, which allows predicting investment



outcomes, was considered. For this purpose, the model,
within which there are investment management strategies
at different ratios of parameters of the investment process,
was proposed Application of the model in decision support
systems, in contrast to the existing models, gives specific
recommendations in the process of making management
decisions in the investment process. The essence of the
model lies in the fact that it makes it possible to determine
the optimal investment strategy and to predict the outcome
of the investment process at any ratios of parameters of the
investment process. For the case when a prediction is not
beneficial for investors, we propose using the algorithm of
adjustment of the investment process parameters so that the
parties could reach a result, acceptable for them. From the
mathematical point of view, the model is based on solution
of a bilinear differential quality game with several terminal

surfaces. A special feature of this differential game is that the
right part of the system of differential equations is bilinear
functions with arbitrary coefficients.

2. Software module of DSS “SSDMI”, which implements
the proposed model based on application of methods of the
theory of differential games, was described. A new class of
bilinear differential games, which allowed us to describe ade-
quately the investment process, was considered. DSS enables
us to reduce divergence of prediction data from the actual
return on investment. It is shown that if the proposed DSS
tools are reasonably supplemented, this will be an attempt to
make the investment process more efficient. The computa-
tional experiment was conducted, which proved workability
of the model and software program “SSDMI”, specifically for
investment projects in information technologies, informa-
tion and communication and cyber security systems.
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1. Introduction

Targeted improvement of operational efficiency of an
industrial enterprise is possible only in the case when all its
resource-intensive technological processes are optimized. In
this case, optimization criteria of the managed systems must
be systematically substantiated, inter-coordinated, and have
to ensure maximization of financial capacity for the owner of
results of operational processes (super-system).

Despite the fact that such a statement of the optimi-
zation task seems obvious, at present, managed systems
integrate as optimization criteria a variety of indicators that
are subjectively defined as the criteria of optimization [1].
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Such indicators turn managed systems into extreme systems
rather than making them optimal [2].

Among the many classes of managed systems, a special
place is taken by displacement systems. The systems of this
class are extremely diverse and comprise hoisting-and-trans-
porting mechanisms [3], conveyor mechanisms for continu-
ous transportation [4], motor transport systems [5]. They
also include systems for transporting liquid and gaseous
products. All these objects perform a function of the con-
necting link between the systems of a transformative class
and the buffering systems.

A special feature of such objects is that the choice of the
best parameters of a technological process is affected by
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Based on the analysis of special features in the implementation
of process of mixing a loose material, we have proven a prospect of
using vibratory machines. The application of vibratory machines
for mixing loose materials makes it possible to increase performance
efficiency of the machine, reduce its energy consumption and im-
prove quality of the obtained mixture. Intensive oscillatory motion
of controlling elements of the vibratory machine contributes to the
creation of a circulating transportation of mixture in the process-
ing zone and ensures destruction of coagulated structures of the
treated material.

To ensure the highly-dynamic state during treatment of a mate-
rial, regardless of the physical-mechanical properties of raw materials
and the degree of its loading, we designed a system of control over
operational parameters of the vibratory machine.

The designed system improves control systems based on the
adapted vibration drive that may enable a change in the arrangement
of its unbalanced masses during operation of the vibratory machine.
However, the shortcoming of these systems is the assessment of
amplitude-frequency characteristics of the machine only. In contrast,
in the proposed system, the monitoring unit runs a comprehensive
analysis of kinematic and speed characteristics of both the machine
and the dynamic state of the treated material.

The proposed control system includes the unit for active analysis
of the dynamic state of oscillatory system and the control unit over
a drive mechanism of the vibratory machine. Functional interaction
between specified units, depending on the type of a raw material,
ensures independent adaptation of the vibratory machine to the
technologically optimal parameters of its work.

By using designed control system, we obtained operational
parameters for the kinematic and speed indicators of the vibratory
machine for preparing a premix, which ensure high homogeneity of
the resulting mixture at minimum energy consumption for its prepa-
ration. Specifically, at angular velocity of drive shaft ©=110-120
rad-s-1and oscillation amplitude A=2.0-2.2 mm, homogeneity of the
resulting mixture of premix is 96-98 %. Total energy consumption
for these indicators is equal to 1,250 W-h.

Keywords: effect of vibration on the process of mixing, loose
material, control system, optimal operational parameters of vibra-
tory machine.
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We proposed the concept of creating automotive computer sys-
tems based on the virtualization of transportation processes manage-
ment. It was proven that the implementation of basic principles and
rules of the virtual management of the enterprises of a transportation
services market makes it posssible to improve efficiency of operation
of transportation and road enterprises of Ukraine. A new approach
is proposed to the creation of a unified informational space of the
market of transportation services based on using cloud computing.
A special feature of such a synergistic approach to the informational
development of the market of transportation services is zero capital
investment on their implementation and introduction to the trans-
portation and traffic organizations. We investigated interactive
monitoring of the chosen route. An artificial neural network for
estimating a route is designed. A transportation information matrix
is proposed to use a source of information about state of the routes
of respective transfer, both of cargo and passengers, in contrast to
conventional transportation processes.

Keywords: virtual management, transportation services, unified
information space, synergetics, automobile computer systems, inter-
active monitoring, road transport portal.

References

1. Huang, C., Chen, L., Jiang, H. B., Yuan, C. C, Xia, T. (2014).
Nonlinear Analysis and Intelligent Control of Integrated Vehicle
Dynamics. Mathematical Problems in Engineering, 2014, 1-15.
doi: 10.1155/2014,/832864

2. Podrigalo, M., Klets, D., Podrigalo, N., Abramov, D., Tarasov, Y.,
Kaidalov, R. et. al. (2017). Creation of the energy approach for
estimating automobile dynamics and fuel efficiency. Eastern-Eu-
ropean Journal of Enterprise Technologies, 5 (7 (89)), 58-64.
doi: 10.15587/1729-4061.2017.110248

3. Guo, J., Wang, J., Guo, X, Yu, C., Sun, X. (2014). Preceding Ve-
hicle Detection and Tracking Adaptive to Illumination Variation in
Night Traffic Scenes Based on Relevance Analysis. Sensors, 14 (8),
15325-15347. doi: 10.3390,/s140815325

4. Aksjonov, A., Augsburg, K., Vodovozov, V. (2016). Design and Simula-
tion of the Robust ABS and ESP Fuzzy Logic Controller on the Com-
plex Braking Maneuvers. Applied Sciences, 6 (12), 382. doi: 10.3390/
app6120382

5. Chen, C., Liu, H., Xiang, H., Li, M., Pei, Q., Wang, S. (2016). A
Rear-End Collision Avoidance Scheme for Intelligent Transporta-
tion System. MATEC Web of Conferences, 81, 02001. doi: 10.1051/
matecconf/20168102001

6. Bodyanskiy, Y. V., Tyshchenko, O. K., Kopaliani, D. S. (2016). Adap-
tive learning of an evolving cascade neo-fuzzy system in data stream
mining tasks. Evolving Systems, 7 (2), 107-116. doi: 10.1007/
$12530-016-9149-5

7. Zidek, K., Koubek, T., Prochéazka, D., Vyte¢ka, M. (2015). Assistance
System for Traffic Signs Inventory. Acta Universitatis Agricul-
turae et Silviculturae Mendelianae Brunensis, 63 (6), 2197-2204.
doi: 10.11118/actaun201563062197

8. Thiim, T, Schulze, S., Pukall, M., Saake, G., Giinther, S. (2012).
Secure and Customizable Data Management for Automotive Sys-
tems: A Feasibility Study. ISRN Software Engineering, 2012, 1-7.
doi: 10.5402,/2012/424230

9. Naumoy, V. (2015). Evaluation of freight forwarder risk to transpor-
tation market entry. Eastern-European Journal of Enterprise Tech-
nologies, 4 (3 (76)), 28-31. doi: 10.15587/1729-4061.2015.47699

10. Naumov, V. (2012). Definition of the optimal strategies of transpor-
tation market participators. Transport Problems: an International
Scientific Journal, 7 (1), 43—-52.

11. Kovac, M., Leskova, A. (2012). Innovative applications of vehicle.
Journal of Systems Integration, 3 (4), 51-60.

12. Li, S., Wang, G., Wang, T., Ren, H. (2017). Research on the Method
of Traffic Organization and Optimization Based on Dynamic Traf-
fic Flow Model. Discrete Dynamics in Nature and Society, 2017,
1-9. doi: 10.1155/2017/5292616

13. Aleksiyev, V. O., Naumov, V. S., Sukhovarov, M. A., Vasiutina, H. O.
(2016). Information and communication technology of transport
and information portal development. Information Technologies and
Mechatronics. Education, Science and Employment, 9—16.

14. Aleksiyev, V., Aleksiyev, O. (2017). Information growth of the portal
for virtual management of transportation services. Information Tech-
nology: Problems and Prospects, 32—47.

DOI: 10.15587/1729-4061.2017.119500

INTEGRATED APPROACH TO THE DEVELOPMENT OF
THE EFFECTIVENESS FUNCTION OF QUALITY CONTROL
OF METAL PRODUCTS (p. 16-34)

Iegor Dymko

National Technical University “Kharkiv Polytechnic Institute”,
Kharkiv, Ukraine

ORCID: http://orcid.org/0000-0003-1772-9925



Arsen Muradian

Odessa National Maritime University, Odessa, Ukraine
ORCID: http://orcid.org/0000-0002-6488-6627

Yevgeny Leheza
University of Customs and Finance, Dnipro, Ukraine
ORCID: http://orcid.org/0000-0001-9134-8499

Andrii Manzhula

Volodymyr Vynnychenko Central

Ukrainian State Pedagogical University, Kropyvnytskyi, Ukraine
ORCID: http://orcd.org/0000-0003-4662-9376

Oleksandr Rudkovskyi
Khmelnitsky Economic University, Khmelnitsky, Ukraine
ORCID: http://orcid.org/0000-0003-1551-7865

The principle of development of the integrated effectiveness
function of quality control of metal products is proposed. A charac-
teristic feature of this function is that it combines different criteria,
expressed through the coefficients of technological effectiveness,
economic and legal capacity. Within this framework, the approach
to formalization of the description, which can be used to search for
optimum control of the metallurgical duplex process on the basis
of the universal mathematical description of both process stages is
proposed. This approach is very convenient, since it allows using
the same mathematical model, but with different variables when
searching for optimum control. The control of the induction du-
plex process, chosen on the basis of this mathematical description,
allows maximizing the product quality, and, accordingly, the coef-
ficient of technological effectiveness included in the description
of the integrated effectiveness function of quality control of metal
products.

Tt is shown that the greatest uncertainty is present in the assess-
ment of the legal capacity associated with the possibilities of legal
regulation as a mechanism of promotion of Ukrainian metal products
to the European market. However, despite the difficulty of evaluat-
ing the coefficients included in the description of the integrated
quality control effectiveness function, at the conceptual level it can
be considered reasonable. In this case, this function can be consid-
ered as an analog of the risk function and used to select a control
strategy based on the statistical game theory.

Keywords: induction duplex process, heat treatment, qual-
ity control of metal products, legal regulation, control effectiveness
function.
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The model of continuous control of the procedure of mutual
financial investment for the decision support system was proposed.
The model makes it possible to optimize finding multi-variant strat-
egies in mutual financial investment of projects. From the math-
ematical point of view, this model is based on solution of a bilinear
differential quality game with multiple terminal surfaces. A specific
feature of this game is that the right part of the system of differential
equations is bilinear functions with arbitrary coefficients.

The model is implemented in the high-level language C++ in the
software product “Decision support system for mutual investment —
SSDMI”, which was tested in a number of investment projects. The
model allows solving the problem of improvement of effectiveness
of the procedure of mutual financial investment for participants at
different ratios of interaction parameters. There can be found a con-
dition, under which the procedure of mutual financial investments



becomes beneficial to all participants. Apparatus of the theory of
differential games was proposed as a toolkit for development of an
effective strategy for mutual financial investment. In the framework
of this research, the process of interaction between an investor from
one country and its counterparty from another country is explored.
The selected approach enables us to identify the areas of possible
initial states of resources (financial capitals) of interacting objects.
The objects are supposed to have the following property: if interac-
tion starts from these initial states, there can be a loss of financial
capital either by one interacting party or the other at one of the
moments of time.

Solution to the game lies in the identification of sets of prefer-
ence of the parties and the strategies (control actions) of the parties,
by applying which it is possible to obtain the outcomes, preferable
for each side. Based on the findings, conclusions were made and rec-
ommendations were given to investors in terms of their subsequent
actions with a view to obtaining the best possible outcome in terms
of financial investment and a decrease in investment risks.

Keywords: decision support system, investing, financial capital,
selection of strategy, game theory.
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The optimization of technological processes is the only tool that
can ensure maximization of financial resources of the owner of an en-
terprise. The most numerous class of managed systems is the systems
of displacement.

It is believed that finding an optimum of the displacement
process can be implemented using the methods of dynamic program-
ming. However, in this case, the search process is carried out under
the assumption that an increase in the displacement velocity has no
effect on the magnitude of wear of the technological mechanism of a



displacement system. In this case, parameters of the acceleration and

the established process of displacement are determined employing
different criteria for the quality of control.

In contrast to the conventional approach, within the frame-
work of present study, a two-stage operational displacement
process is optimized based on a single criterion of the efficiency of
resource use. However, the optimization model of a displacement
process is essentially non-linear. Classical methods of searching
for a global optimum under such conditions imply unnecessar-
ily long work of technological equipment under non-optimal
modes.

The idea of the method is to significantly narrow the region of
a two-parametric search optimization using a one-parametric search
for local extrema of the sub-processes of acceleration and uniform
displacement and to maximally close approach the global optimum
at its first step.

The research has shown that the narrowing of the region of a
two-parametric search optimization of the process of displacement
can be ensured through preliminary four-stage single-parametric
search for local extrema for the sub-processes of acceleration and
the process of uniform displacement. Within the range of the first
and second stages of search for local minima of the sub-processes
costs we determine initial conditions in the search for local maxima
of the efficiency of displacement sub-processes. The coordinates of
the found extrema enable determining a starting point of the search
optimization and limit the search region.

The proposed method significantly reduces the dimensions of
region of search optimization (by seven times in the considered ex-
ample) and reduces the number of steps in the search optimization
by an order of magnitude.

Therefore, the proposed practical method of searching for the
optimal trajectory of control is robust in its essence.

Keywords: optimal trajectory, practical optimization method,
two-stage optimization, search optimization.
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A comprehensive approach to determining the level of safety
of train traffic on the objects of the railway infrastructure was
proposed. This approach involves taking into account a wide range
of factors of influence when determining the safety level. These
factors include technical means, personnel management, produc-
tion practice and investments to the traffic safety. Each factor is
characterized by its indicators. The total number of indicators
is twelve. They have different dimensionality. In this case, the
problem of complex estimation is considered as a multicriteria
optimization problem. Solution to this problem is proposed us-
ing an additive resultant indicator. It was proposed to introduce
a term that determines quality of the safe operation of the sector
dealing with transportation of goods and passengers: the level of
safety of the transportation process at an infrastructure object. As
a criterion for assessing the traffic safety, a resultant additive indi-
cator was formed which determines the level of traffic safety of the
train traffic at an infrastructure object. This indicator represents
the sum of monotonically growing positive additive functions each
of which has its weight (weight factor). The resultant indicator is
dimensionless and does not exceed the value of 1. In determining
the weight factors, the method of expert estimates is used.

The proposed method of assessment of traffic safety will provide
analysis of the situation at the railway range at a higher quality level.
It is possible to identify more dangerous infrastructure objects that
affect the overall level of safety of the railway net. Application of this
method will optimize allocation of resources to ensure traffic safety
while adhering to its permissible level. The method can be used in the
design of infrastructure projects to determine their level of safety in
the process of transportation of goods and passengers.

Keywords: traffic safety, method of assessing the level of traffic
safety, complex indicator.
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The system based on results of prediction of technical and
technological potential was proposed; it provided clear current
values of indicators of the enterprise’s operation, properties and
permissible restrictions of these properties. It was proved that
the proposed system has a special purpose and consists of units of
classes of indicators and the base of the facts of individual instances
of classes, and can be used for the implementation of prediction
problems in any industry.

As a result of modeling, it was found that introduction of the
prediction unit into a system allows us more accurately and objec-
tively to consider and evaluate a whole range of indicators of the
enterprise’s operation. The proposed prediction system calculated
approximated prospective value of the indicator of the state of tech-
nical and technological potential of an enterprise in time, which
greatly affects probability of bankruptey of an enterprise. It is appro-
priate to use the prediction system for complex processes with fuzzy
logic, when there is no simple mathematical model and expert knowl-
edge can be formulated without fuzzy logic only in linguistic form.
This proves that the proposed system can be used for prediction of
all other potential of an enterprise that also influence probability of
bankruptcy of an enterprise.

Keywords: semantics, frame, knowledge models, knowledge
base, output machine, regressive dynamic models, prediction, secu-
rity, potential, expert knowledge, taxonomy.
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A base of the methodology of optimization of an energy saving
system in higher educational institutions of Ukraine is maintenance
of a given level of thermal comfort. Its aim is the increase of HEI effi-
ciency. The methodology of optimization of an energy saving system
in higher educational establishments should be realized in two stag-
es. At the first stage, we should carry out an energy audit of premises.
The audit is a compilation of a balance of heat loss and heat supply of
each HEI premise. At the second stage, we carry out optimization of
energy saving and making managerial decision on loading of prem-
ises. We carry out optimization of energy saving by means of a model
of optimal control of a thermal mode of premises with minimization
of energy consumption for heating and energy loss.

The given methodology is substantiated and correct for estima-
tion of potential efficiency of HEI premises and making up an ener-
gy-efficient plan for use of an auditorium during a heating period. We
carried out a pilot testing of the energy saving system optimization
project at Kyiv National University of Technology and Design. The
testing confirmed a high level of its energy efficiency.

Keywords: heat supply, heat loss, ABC-XYZ-analysis, game
theory, optimal mode of heat consumption, higher educational in-
stitutions.
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