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ANALYSIS OF MATHEMATICAL MODELS
OF INVESTMENT STRATEGIES IN THE UNIVERSITY
ON CYBER SECURITY SYSTEMS

Abstract. The article provides an overview and analysis of mathematical models for choosing investment
strategies in cybersecurity systems of informatization objects (IO) as a particular example of educational information
systems (IS). The purpose of the work is the analysis and comparison of known and new investment models for the IO
protection. It is shown that previous researches have often purely economic nature and do not take into account the
trends relating to the introduction of innovative information technologies in the control and decision-making
procedures of the IO cybersecurity tasks. It is shown that the optimal value of resources allocated for the IO protection
and cybersecurity depends not only on the vulnerabilities of IS, but also on the cost of information should be protected.
All this makes it relevant to develop new models for the decision-making support on the IO protection and cyber-
security investment. The task, in particular, can be solved through the use of new information technologies and
computer-based decision support systems (DSS). As a variant, it was proposed to use as a basic mathematical model
for DSS the models based on game theory.

Key words: cybersecurity, information and educational environment of the university, investment, model,
decision support system.

Introduction. Nowadays, information is the most valuable asset for any company or educational
institution. Information and information technologies (IT) have become the basis of all educational and
business processes in educational institutions. Modern universities today are at the forefront of innovative
developments and projects in all areas of human activity[1]. Weak information security in the information
and educational environment of the university (IEEU) can be a serious problem for the reputation and
financial condition of universities.

Modern cyber attacks on important IS, in particular, on the IEEU have contributed to the development
of researches that are associated with the intellectualization of calculations in the field of decision support
for IP and cybersecurity (CS).

Investments in innovative projects, for example, in IT and CS, in many cases are determined by a high
probability of inaccurate calculations. Created in recent years by various decision support systems (DSS)
companies in IT and CS investment tasks have received good responses. Some of these DSSs provide an
opportunity to optimize procedures related to the search for multivariate strategies for the financial
investment of projects in the field of IEEU CS [1,2].

The purpose of the article. The purpose of the work is the analysis and comparison of known and new
investment models for the protection of the information and educational environment of universities (IEEU).

Main part. The most common practical model was proposed by American researchers Lawrence
Gordon and Martin Loeb of the Maryland University in 2002 [3]. The paper describes an economic model
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that determines the optimal amount of investments in order to protect a given set of information. The model
takes into account the information vulnerability for security hacking and the potential loss in case of such
hacking. It is shown that for a given potential loss, a company does not necessarily have to focus its
investments on information sets with the highest vulnerability. Since extremely vulnerable sets of
information may be prohibitively expensive in protection, the companies should better focus their power on
information sets with medium-level vulnerabilities. The analysis also suggests that in order to maximize the
expected benefits from investments in order to protect information, a company must spend only a small part
of expected losses due to a security breach [3].

The model structure is static - decisions and results come at the same time, and dynamic effects,
including the dependence of money on time, are not taken into account. An information set can take various
forms, such as a customer list, a payables book:

A —monetary loss caused by the security breach of the information set;

t — probability of attack, 7 €[0,1];

v — the vulnerability of information, which means the probability that in condition of investment
absence the attack will be successful for 1; 0 <v <1;

z — information security costs.

For the model A = const , although in practice 4 = A(¢) A the value ¢ is a single attack (the simultaneous
attacks are not considered).

Other values are also considered:

Vvt — probability of loss as a result of attacks;

L = tA —potential losses associated with an information asset;

S(z,v) — probability of security breach.

The nature of information vulnerability and information security leads to consideration of the following
assumptions (A1, A2, A3) regarding S(z,v):

Al1.5(z,0)=0 for all z. That is, if the set of information is completely invulnerable, it will remain

ideally protected for any amount of investments in security, including zero investment.
A2. For all v, §(0,v)=v. That is, if there is no investment in information security, the probability of

a security breach due to the realization of a threat will remain unchanged.
A3.Forall ve(0,]) andall z,S.(z,v)<0 and S_(z,v) >0, where S, determines the partial derivative
accordingto z and S_ denotes the partial derivative from S with respect to z . Therefore, as investments

in information security increases, information becomes more secure. In addition, there is an assumption that
for all ve(0,]), limS(z,v) >0, as z — o , therefore, due to the security investment the probability of a

security breach is # times S(z,v) that is, it can reach a zero [3].

The expected benefits from investments in information security, referred to as EBIS (Expected Benefits
of an Investment in Information Security), are equal to the reduction of the expected losses of the company
related to additional security:

EBIS(z)=[v-S(z,V]L. (1

The expected net income from an investment in information security (Expected Net Benefits from an
Investment in Information Security, ENBIS) is equal to the difference of EBIS and the costs of investments:

ENBIS(z)=[v-S(z,v)]L-z. 2)

The optimal size of investment is z (V') at which ENBI§z) reaches the maximum value.

In [3] there were proposed two classes of vulnerability functions that meet the conditions of A1 — A3.
The first class of exponential functions:

14

S (Z,V):W,

3)
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where the parameters « > 0, f>1 are the measures of information security performance (for the given v
and z the probability of a security breach decreases for both, o and g). From the condition

ENBISZ (z")=0 it follows that the optimal amount of investments can be calculated as follows:

1
(Vfoal)——
)= —— £ @

That is, from (4) it follows that z""(v)=0 is for 0 < v <1/ af L . Therefore, the optimal investments

in security for the first class is zero until such the value v does not increase up to v = L With a further
afL

increase of the v threats probabilities, the value ZI*(V), in accordance with (3), increases with decreasing

speed.
The second class of exponential functions:

S[I (Z, V) — VOZ+1 ’ (5)
where the parameter o >0 - the measure of information security performance. From the condition
ENBIS (z')=0 we obtain:

1
—avL(nv)
alnv '

In(

2" (v) = (©)

From (6) it follows that for the second class of functions S(z,V), the function z" firstly increases

and then decreases with increasing of v .

Despite the fact that the Gordon-Loeb model after publication was recognized in the scientific
community and supplemented, both by other authors [4,5,6] and by Lawrence Gordon and Martin Loeb [7],
many issues should still be resolved. The indisputable fact is that the authors of the model for the first time
thoroughly examined the problem and identified the vulnerability function, which is a key indicator of
information security.

We can distinguish the following disadvantages of the model:

1. It depends on the constant growth of cash receipts, the model is a single-phase, so it should not be
used to evaluate companies whose cash receipts can vary considerably. For such companies it is better to
use a multi-phase model. Based on the above mentioned, we can conclude that this model is more suitable
for evaluating large companies that have already exhausted all the opportunities for the growth.

2. Too susceptible to input information, does not take into account changes in dividend policy, share
repurchases, and others.

3. Focuses mainly on the study of the optimization aspects of risks control, which almost minimizes
the possibility of taking into account the real risk object.

4. Discounted rate is greater than the growth of dividend payments.

Wuhenn Shim, on the basis of the work of Gordon-Loeb [3], developed his model of interrelated risks
for two identical enterprises [8]. The author demonstrated that the optimal amount of investments in
cybersecurity with negative external effects will be greater or equal to the optimal amount of investments
with independent risks, and the area of zero investments will be less. If the cooperation of enterprises creates
positive external effects, then the optimal amount of investments in cybersecurity will be greater or equal to
the optimal amount of investments with independent risks, and the area of zero investments will be identical
to the model with independent risks.

In addition, Shim [9] theoretically and empirically proved that financial investments for resisting
untargeted attacks and aimed at damaging the maximum possible amount of susceptible systems will cause
positive external effects, because an increase of financial investments of an organization will reduce the
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risks of other companies connected to the system of this company. As a result, a relationship was depicted
among external effects problems and types of attacks, as shown on figure.

Both of the models discussed above have disadvantages. None of them takes into account the
calculation of the optimal solution in a dynamic mode, in particular the effect of financial investments. For
example, they do not analyze how the intruder changes the strategies of his attacks after the appearance of
additional financial investments in cybersecurity. For each of these models, there is the difficulty of
obtaining data, such as quantitative losses evaluation, threats probability evaluation and evaluation of the
system susceptibility to the intruders attacks. The model of interrelated risks is only suitable for the same
enterprises, therefore it is not suitable for all organizations. Both models are based on two classes of
information system vulnerability functions.

Targeted attacks
Interdependent
Secnritv Risks
Non-targeted
attacks

Communication between external effects and types of attacks

Investments causing
positive external effects

The tendency to

increase the amount
Afinvac trmant

The tendency to
decrease the amount

Af invractmman +

Investments causing
negative external effects

In the work of V.K. Zadiraky and co-authors [10] there was considered a version of the model for
determining the amount of information protection costs that could be useful for organizations in order to
create or to improve their own information security system.

The total expected amount of information security losses ¥ can be expressed as the sum of expenses
S and potential losses b(S):

V=S+b(S). @)
Function (7) can be represented as a targeted one, which should be minimized:
V(S)=S+b(S)— min. ®)

Investment of the information protection costs S should reduce the amount of expected losses b(S)
from a security breach, larger values of § corresponds to smaller values of b(.S):

0<8,<8,=0b(S,)<b(S,)<b(0)=8B. 9)

The formula (9) means that the function A(S) is monotonically decreasing, and therefore the rate of
change b(S) of expected losses of costs is negative:

b(S)<0. (10)

Maximum value of S — costs we obtain in the following way:

1
§ - vB-BT (BT B (1)
v-DoB™)-Y— v A
v—1 v—1

In the work of Glushak-Novikov [11, 12] there was proposed an approach in order to solve the problem
of creating an information protection system with the condition of the complex nature of the attacks and
with the limited resources of the protector in order to create a protection system. According to the developed
model, there was formed an optimization task to decrease the costs for the creation of a protection system
at the presence of information about the attacker and vulnerabilities in the system.
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The object of the study is a distributed information and communication system (ICS) with an open
architecture, which consists of C interacting components involved in information processing. Each
component is described by a set of characteristics, including information processing technology, operating
environment, and others. The specified parameters of the components determine their value for the system,
which will be denoted by g..

Taking into account the nature of the computing environment, each of the components is vulnerable to

certain threats with A acceptable threats. It is assumed that the information about the architecture of the
ICS is opened and is known to the sides of the conflict. In addition, there is given the probability of
successful realization of a threat & against a component of the system C, as well as the probability of
neutralizing the threat by establishing protection mechanisms p. Therefore, random factors that need to be
considered at modeling are influencing the effectiveness of decisions made by an attacker or protector.
Relationships between the protector and the attacker can be formalized using the risk function. The
attacker, by damaging the system, tries to maximize the risk. At the same time, the protector, opposing the
attacker, establishes protection mechanisms, seeking to reduce the risk to a zero. In conditions of limited
financial and technical resources, according to a predetermined model of an attacker, the protector needs to
distribute the means and protection measures so that the risk in ICS was minimal. In terms of game theory,
the risk function is a payment function. The quantitative value for risk assessment is the caused damage Q.,
which is expressed in the form of costs and lost benefits. Therefore, the damage value Q. is caused by a
certain component ¢ equivalent to the value of this component ¢. for the functioning of the system as a

whole. In general, the ratio for the information security risk function R, can be written as the composition
of the probability P of the threat realization & and the caused damage during the realization of this threat

O.. The variable V. describes the probability of neutralizing the threat using the established additional pro-

tection mechanisms [11]:
R, =F.*0.*(1=V,). (12)

One of the features of the confrontation between the protector and the attacker is dynamic character,
since the attack is usually preceded by monitoring the system and intelligence, which must be taken into
account in the model. Therefore, the state of conflict can change over time.

The creation of an information protection system (IPS) according to the developed approach [12] can
be divided into the following stages:

1. Collection and analysis of initial information using expert assessment methods - structure analysis,
vulnerability analysis, threat analysis.

2. Synthesis of the information security system structure. We substitute the initial data obtained at the
first stage into the model. As a result the solution of the obtained problem using the method simplex was
obtained by the relative value of risk R, as well as a set of protection mechanisms that will be optimal
during the confrontation.

The model of confrontation between the two sides, developed within the framework of the RAND
company, is the model of Gross [13], designed to simulate tactical military operations. According to this
model, the conflicting sides have the resources X and Y, and the result of their opposition is determined
by the objective function, which linearly depends on the difference of the invested resources and leads to
the linear programming problem:

i(6,0) =Y iai () =D g max(x, — y,,0) (13)

where k — object number, X, and y,— attack and protection resources at k£ object, g, —a weight coefficient
which expresses the importance of objects or their vulnerability.
The value max(x, —»,,0), the value of which is the larger of the two numbers X, — y, and 0, is the

part of the unit X, that is able to penetrate the protection to the object. Therefore, the value

g, max(x, — y,,0) characterises the success of the attack on the k¢ object. For the applying to information
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security tasks, g, expresses the relative value of information at the & object, and g, max(x, — y,,0) - the
damage caused by information leakage. Since the damage cannot be greater than its cost, it should be
i(x,y)=1 at x—y>1. Consequently, the function i(x,y) has a piecewise linear character. The entire
interval of a variable x, with a constant value of y, can be divided into three zones, bounded by two
limiting values x, and x,, at x <x, we have i(x,y)=0, at x>x, —i(x,y)=1, at x, <x<x, - the
function i(x,)) grows linearly with an angular coefficient g. Taking into account the above

considerations, the objective function, which expresses the damage caused by the information leakage, takes
the form [13]:

i(x’y):Zf’c:ng(xk_yk)ﬂ (14)
Oat xp —yi <0;
where Xk — Yk = Xk ~Vk @t 0<xj —yp <1
lat xj — yj >1.

The task of Gross, which arose during the planning of military operations, has a number of differences
from the considered tasks. Firstly, the objective function has a discrete nature, since it determines the amount
of units that broke through the protection or that destroyed the attack or protection. Secondly, these units in
each episode of confrontation are the same for attack and, accordingly, for protection. The uniformity of
objects greatly simplifies the solution of the problem, but limits the conditions of the confrontation.
However, the main disadvantage of the Gross model is the piecewise linear character of its objective func-
tion, which, of course, cannot correspond to real conditions. For this reason, the Gross model, at its simpli-
city, is used only to approximate the objective function and to obtain results at the first approximation [13].

The research [14] describes the study of cyber attack on the information sphere by Grischuk R. V. An
assessment of the cyber attacker's capabilities during cyber attacks is carried out using game methods for
cyber attacks analysis.

The author reviewed the non-cooperative cyber attack 4 of n cyber attack players on information
systems:

A= <N’ {xi }ieN, {fz (%) ey }> ) (15)

where n — the amount of cyber attack players that is defined on the set N ,n e {N },N = {1,2,...,n}; i— the

number of cyber attack player, i e {N }; X,— i cyber attack player strategy, x, e {X l.}; fi(x)—afee of i

player of the cyber attack A at choosing by »n players their own strategies x of the cyber attack x € {X }
The fee for a successful cyber attack of the i player has the form of a quadratic function:

filx)=xMOx", (16)

where M — symmetric scalar quadratic matrix, x" — column vector.
The aim of a cyber attack for i player in a cyber attack is to choose such a strategy x, € X, when the

success of the implementation will be greatest:
f,(x) > max. 17)

This model does not take into account the impact of investments on the choice of the optimal solution,
however, the researchers demonstrate how the developed game analysis methods allow to evaluate both
single and group cyber attacks. This allows to receive guaranteed and reliable estimates of the information
security level from cyber attacks on the information sphere.

Works O. E. Arkhipov [15, 16] study the use of “attack-protection” economic value models for risk
assessment and research of the effectiveness of investments in information security.

There was considered the situation that arises when an attacker 4 implements a threat 7 with respect
to a certain information resource / that belongs to the side B . It is assumed that D - the total cost of
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expenses of the attacking side A4 for the implementation of the threat 7', g - the resulting "benefit", the

value of which is determined by the value of the resource / for the attacker. The damage incurred in this
situation by the side B (the owner of the resource /), that is, the cost of the resource from the point of view
of'its owner, is estimated by him as ¢, and the total cost of the implemented complex of protective measures

is equal to c.

On the basis of this information, it is possible to create a logical-heuristic scheme for expert estimation
of probabilistic characteristics used to calculate information risks. The net income of the attacker in case of
a successful threat 7 is Q=g — D . If the value g of the resource / for the attacking side 4 is significant,

in particular, if g >> D it can be assumed that the attacker will try to use any chances to realize this threat.
On the contrary, for small values of g the economic motives for the occurrence of a threat 7 are practically
absent: at 0=0 (or g =D) an attack of a resource becomes impractical, in this case P =0.For g<D an

attempt to realize the threat 7 loses all economic sense. Based on these considerations, in [15] there is
proposed a relationship:

p=2_1-2 (18)
g g

which can be used to estimate the approximate values of the activation probability (occurrence) of the threat
T . In the general case, the probability of a threat 7' realization is a composition of:

5 =Rk, (19)

where P - the probability of use by an attacker successfully the information system vulnerabilities (IS or

I0) containing an information resource /. The probability value P, depends on the degree of IP protection,

which, in turn, is determined by the volume of investments in IPS, which with a certain approximation is
taken into account by the relation [16]:

p=—1 (20)

g+sc’

where s — the coefficient by which the level of investments efficiency ¢ in the information protection
system is determined, namely: the larger the value s is, the lower, under the condition of the same

investment volume of ¢, the probability value F.. From the formula (20) it is obvious that at the absence
of critical information in IS (that is ¢ = 0) the probability is P, =0. When the cost ¢ of a resource I is
high or very high, however, the costs on the creation and operation of IPS are low, that is g >> sc, the
probability is P, — 1 . If the owner of the resource / pays enough attention to its protection, the values ¢
and sc are proportionate, P, <1.In general, the probability value B, at ¢ = const grow with a decrease in

the level of IPS investment ¢ and vice versa, increase with the growth of their volume. Formulas (18), (20)
allow to create an optimization scheme, according to which it will be possible to draw conclusions about
the effectiveness and feasibility of investing in IPS. For this, it is assumed in [16] that with a zero investment

in IPS P =1 the output information risk is R, = Pq . Investing in IPS the costs ¢ (under the condition
of rational costs of these funds for the needs of protection) leads to the fact that the probability of successful
execution of vulnerability becomes less than 1, that is P, <1. The residual risk in this case will be equal to
R = PPgq, the amount of losses that could be prevented — R, —R = Pg—PPq=(-P )Pq and the
corresponding "income" - A, =R — R, —c=(1-P)Pg—c.

The economic value model is based on the results of the analysis of the real indicators of the
organization’s information system security level, information security requirements, requiring the use of
real information risk control mechanisms, taking into account economic trends, and then allows to hope to
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achieve more objective results at assessing the optimal investment volume in the information protection
system.

The cost-based “attack-protection” models also provide an opportunity, on the basis of specific infor-
mation about a real organization, to check whether the funds invested in the information security of this
organization are sufficient in volume.

Levchenko and co-authors in works [17,18,19,20] proposed a mathematical model that provides for
the use of the objective function i(x;)), where i is assigned to the total amount of the lost information
cost, x and y isthe i attack and protection resources, respectively. This function in general terms has the

form:

i(6,1) = i (6,3) =18 P (5 0) [ (%, ), @1)

where k = 1,/ — the object number; g, —amount of information on the object; p, — probability of attack
on an object; g, (x;y) — the probability density of allocation of attacks resources x on k object; f,(x;y)

— dependence of the share of lost information on the ratio of x and y, which can be considered as the
probability of information loss at given values x and y.
Two classes of functions are proposed as dependencies. f, (x,y):

a(x/y)"
range f(x,y) b/ y) 1’ (22)
exponential f(x,y)=d(l- e ), (23)

where the parameters &, b, ¢, d , n, m take positive values and determine the position and slope of the
curves.

The work [17] proposed two possible types of dependencies g(x) in the form g(x) = Nx"e"* : the
Maxwell distribution g,,(x) = Nx’e™™™ and the Rayleigh distribution ¢ ,(x) = Nxe "™ , where N is the

normalization coefficient and the constants 7, & determine the position of the dependence maximum and
the degree of its asymmetry. Comparing these distributions, their essential difference lies in the fact that for

the g,,(x) in the initial area x>0 the convexity is directed downwards and for ¢ ,(x) - upwards.

The given values allow the managers of a company or an educational institution to conclude that the
allocated funds are sufficient or expedient to increase them. This depends, of course, on the permissible
values i(x,y), which, in turn, are determined from the subjective assessment of the top manager and his

risk tendency.

Also, in order to invest cybersecurity, there are created new models based on game theory. One of these
models is the Akhmetov-Malyukov model.

The Akhmetov-Malyukov model [21] describes a model for cybersecurity systems investment. The
pure strategy of the first ally-player is the function u:7T - [0,1]- [0,1]—) [0,1], setting to the state of the
information (position) (z, (z1(0),z2(0))) the value u(t, (z1 (O), z, (O))) 0< u(t, (z1 (0), z, (0))) <1, where u is
the control parameter of the first investor; 7- time parameter; z, - the value of the financial resource of the
first investor; z, - the value of the financial resource of the second investor. With regard to the awareness
of the opponent player (within the framework of the positional game scheme), no assumptions are made,
which is equivalent to the fact that the opponent player chooses his control action u(t) based on any
information.

For any moment of time f, following conditions are met: «, (t) =a,;a, (t) =a,; B (t) = B;
ﬂz(t): B lﬁ(t): ns rz(t): r,. We denote: g, = (1 _ﬂl)'(al +”1)_1; q, = (l_ﬂz)'(az +r2)—1,
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where o, — the coefficient determining the interest fee for the financial resource of the second investor to
the first investor; «,- the coefficient determining the interest fee for the financial resource of the first
investor to the second investor; /3 - the coefficient determining the share of repayment of the debt of the
first investor to the second investor; /3, - the coefficient determining the share of repayment of the debt of
the second investor to the first investor; 7 - the coefficient determining the share of return of the financial

resource of the second investor to the first investor; 7, - the coefficient determining the share of return of

the financial resource of the first investor to the second investor; q*- the coefficient that determines the
equilibrium beam.

In [21], there was proposed a model for a decision support system module for mutual investment in the
cybersecurity systems of a situational transport center. The model allows to predict the results of investment
and to find strategies for investment process managing. Unlike the existing solutions, the proposed model
gives specific recommendations at choosing strategies in the investment process of a protected situational
center creation. With an unsatisfactory forecast, a flexible adjustment of the parameters of the investment
process is possible in order to achieve an acceptable financial result by the sides [21].

Analysis of mathematical models of investment strategies for cybersecurity systems showed that fixed
assets and forces are applied to the issues of determining the amount of investment in order to protect
information systems (table). In addition, existing models rarely take into account how the intruder changes
his cyber attack tactics in response to additional investments in information security. There are difficulties
in obtaining data for models, such as a numerical assessment of the caused damage, the probability of threats
and vulnerabilities.

Mathematical models of investment strategies for information security

Comparison criteria Gordon- Wuhenn Arkhipov Levchenko- Zadiraky ?\}[(;mﬁlt(?)\\/;
p Loeb model | Shim model model Prus model model m(}; del

Calculation of the optimal

S . - - + + - +
solution in a dynamic mode
Object Vulnerability Accounting - - + + - -
Resource allocation optimization + + — + - +
Security means accounting + + + + + -
Attacking means accounting - - + + - -
The difference between positive 3 . B B B B
and negative effects
Accounting of the cost of each B 3 . 3 3 B
protection

Conclusions. It is shown that the disadvantage of most of the considered models is the lack of specific
recommendations on the formation of strategies for financial investments in protection and cyber security
systems.

There is justified the need to develop new models of DSS, which will allow finding optimal strategies
for financial investments in information protection and cybersecurity of the information and educational
environment of universities.

It is shown that the DSS in the investment problems of IEEU CS can be created on the basis of the
application of mathematical models of game theory, which make it possible to find rational investment
strategies.
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B. B. Axmetos!, B. A. Jlaxno?, A. b. Anpanosa’®, JI. M. Keiabipaaunad, JI. JI. Ilnucka®

"Ecenos yausepcureri, Akray, Kasakcran;
2V KpanHaHEIH OHOPECYpCTap JKoHe TaOMFATTHI Maiifanany YITTHK yHHBEPCHTETI, Kues, Ykpaunna;
3AGaii ateiHmarsl Kaszak yITTBIK NeIarorukaiblk yHUBEpCHUTeTI, Anmvatel, KasakcTan

YHUBEPCUTETTEPIIH KUBEPKAVITICI3IK )KYHECIHE MHBECTUIIUSAJIAY
CTPATEI'USAJIAPBIHBIH MATEMATHKAJIBIK MOJEJIBAEPIH TAJIJIAY

AnHoTanus. Makaiaga oKy OpBIHAApBIHBIH aKmapaTThIK KyienepiHiH (AXK) keke MpICanbl pPeTiHAE aKia-
partaHaplpy o0bekTinepiHin (AOO) kudepKayinci3mik )XyHeciHe HHBECTUIMSIIAY CTPATETHCHIH TaHJay YIIiH Mare-
MaTUKAJIBIK MOJEJbJepPre LIONy JKOHE Taljay jkacairaH. bimim Oepyae aiablHFbI KaTapibl MUQPPIBIK TEXHOJO-
THSIAp/bl KBUIAAM HMIEPEeTiH OKY OPBIHAAPBIHBIH aKIAPATTHIK JKYUENEpiHIH KYMBICHIHA JCCTPYKTHBTI apayiacy
CaHBIHBIH OCYi KaFmalbIHIa Oocekere KaOUIETTUIIK OHE TaOBICTHI AaMyJIBIH HETI3Ti MIapThl aKMapaTThl cayaTThI
KYpBUIFaH KOPFay aKmaparrapbl 00Iybl MyMKiH.

KymeicteiH mMakcatel - AOG-iH KOprayra MHBECTHISUIAYIBIH OENTiIi ’KoHE >KaHa YATUIEpiH Tanaay >KoHe
CaNBICTHIPY. AJABIHFBI 3€PTTEYJIEp JKUi Ta3a SKOHOMHKAIBIK cHIaTKa ne koHe AOO-HiH KuOepKopray MiHAETTepiH
OaKpIay JKOHE IIEIIMICp KaObuiaay paciMaepiHe HHHOBALMSUIBIK aKIapaTThIK TEXHOJIOTUsIAPAbI CHII3yre KaThICTHI
ypAicTepii ecKepMei.

AxnaparTassipy 00bEKTIIEPiHIH XKoHE YHHBEPCUTETTEPIIH KNOEpKayinci3airine Kap Kbl calibIMIapbiH Oaranay
eceOiHe maiaNaHbUIaTBIH HET13T1 MOACTBACPTe XKaH-KAKTHI Taaay kacaiisl. ['opnon-Jloeba Momesi Taaqas Ibl, 01
Kayinci3mikTi Oy3y YVIIIH aKnapaTThIH OCAJIBIFBIH JKOHE OCBIHAAW Oy3y KargaWbIHIA JKOFAITY BIKTUMAJIBIFBIH
eckepeni. ConsIMeH KaTap e3apa OaitmanbicTl Toyekenmep ymiH B. Illmm monmempnepi, B.K. 3agmpax, ['mymak-
HosuxoBa mozmenbaepi 3usHKeCTiH MaOybUITApEIHBIH KEIICHII CHUMATHI JKOHE KOpFay JKYWeciH KYpyFa KOpFayIbl
peCypCTapbIHBIH MIEKTEYIIITT MapTHIMEH aKIMapaTThl KOpFay XYHeciH Kypy OOWBIHIIA MIiHAETTEpAi IIeNry omici
YCBHIHBUTFaH. Op TYPJIi aBTOPIApAbIH OacKa Ja MOJebAepi KapacThIPbUIFaH.

YHHUBEPCUTETTIH aKnapaTThiK-Ou1iM Oepy opracwkinnarel (BBAXK) moamiMerTepain onci3 KOpraiaybl YHHBEPCH-
TeTTep/iH Oe/esi MeH KapKbUIbIK JKaFdaibl YIIIH MaHbI3/Ibl IIPOOIeManap/bIH naiijga 6onybiHa ceben 60ybl MyMKiH
€KEeHI aHbIKTAJIJIbIL.

AOO-iH Kopray MeH Kubepkayirncizirine OeJiHETIH pecypcTapIblH OHTAMIbI MOHI aKNapaTThIK )KYHEHIH oca-
NIBIKTapblHA FaHA €MeC, KOpFayFa j>KaTaThlH aKMapaTThIH KYHbIHA Ja OaiaHBICTBI eKeHIIri kepcerimi. OChIHBIH
OapIBIFBl aKMapaTTaHIBIPY OOBEKTIIEPIH KOpFay MeH KHOepKayinci3zirine MHBECTHIMsIay OOWBIHIIA MIenriMaep
KaOBUIIAy bl KOJIJAY YIIiH jKaHa MOJEIBICP/l 93ipieydi e3eKTi eTeni. MiHAeT, aTam alTKaHa, j)KaHa aKIapaTThiK
TEXHOJIOTUSIIAp MEH HIenriMaep i Kaobuiaayasl KosnayabpiH koMibsrotepiik sxyienepin (ILIKKXX) konnany Herizinme
menriryi MyMkiH. Hycka peTiHae YCHIHBUTFaH, IISIIiM KaObUIIayAbl KOJaay JKyHdeci yiiH 0a3aiblKk MaTeMaTHKAIIBIK
MOJIENTb PETiH/e, OWBIH TEOPUSACHIHBIH HETI31HAEe MOJCIbII Maiaanany.

AKTMapatTThl KOpFay KYHeciHe KoHe aKImapaTTaHABIPYIBIH OpTYPIli O0bEKTLIepiHiH KHOepKayimnci3airine, OHBIH
ilIHAe OKY OpBIH/APbIHBIH aKNapaTThIK XKyiieJdepiHe HHBECTHLIMIIAY THIMJUTITIH Oarajay YIIiH Kojiia 6ap MOAeb-
Jiepre Tanjay xacanupl.

Ocphl canaiarbl 3epTTEYJIEPIiH KOMIIIIrT KOpFay KYyHEeCiHe KapKbl KapaXKaThblH CATYbIH OHTANIbI CTpaTerus-
JapbIH 1371eCTipy MiHAETIH 3KOHOMMKAJIBIK TYPFBIAAH KOIOFa FaHa Ha3ap ayAapbUIFaHIbIFbl KOHE WHBECTHUIMSIIBIK
)obaap yIIiH OaKplIay KoHE HMICIIiMACP KaObuiaay paciMIepiHe aKmapaTThIK TEXHOJOTHSIIAP/IbI HI13YTe KAThICTHI
ypAicTepai ecKepMereHi KopceTiirex.

Tyiiin ce3xep: kubepkayinci3gik, yHUBEPCUTETTIH aKIapaTThIK-OiniM Oepy opTachl, MHBECTHLIMSIIAY, MOJIETb,
IIenriM KaObIIay el KOJIay sKyieci.

B.b.AxmetoB!, B.A.JIaxno?, A.B.Agpanosa’, J.M.Keiapipaauna’, JI I Ilincka?

'Vuupepcurer Ecenosa, Axray, Kasaxcran;
HarnoHa bHBIH YHUBEPCUTET OHOPECYPCOB U IIPUPOIONIONF30BaHNs YKpanusl, Kues, Ykpausa;
2
SKa3zaxCKuii HallMOHAIBHEIN IEIarorMIecKiii YHUBEpCUTET UMeHH AGast, Anmatsl, KazaxcTtan

AHAJIA3 MATEMATHYECKHUX MOJIEJIEM CTPATETMii ”HBECTUPOBAHMS
B CUCTEMbI KUBEPBE3OITACHOCTH YHUBEPCUTETOB

AHHOTanus. B craThe BBINOIHEH 0030 1 aHAIN3 MaTeMaTHYECKUX MOJIEIIeH [UIsl BRIOOpa CTpaTeruii MHBECTUPO-
BaHMS B CUCTEMBI KnbepOe3onacHocTH 00bekToB nHpopMaTuzau (O6U), kak yacTHOTO NprMepa HH(GOPMaMOHHBIX
cucrem (MC) yuebnbIx 3aBeneHunid. [TokazaHo, 4TO B yCIOBHAX pocTa KOJMYECTBA AECTPYKTUBHBIX BMEIIATENbCTB B
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paboty MC yueOHBIX 3aBEeIeHHI, KOTOPBIE CTPEMHUTEIHLHO OCBAMBAIOT TIEPEIOBBIEC IU(PPOBLIE TEXHOJIOTHH B 00pa3o-
BaHWM, OCHOBOIIOJIATAIOIINM YCJIOBUEM KOHKYPEHTOCIIOCOOHOCTH M YCHEUIHOTO Pa3BUTHUS MOXET IOCIYKHTh
IrpaMOTHO BBICTPOCHHAA 3alllUTa l/IH(l)OpMaHI/II/l.

Llem) pa60TI)I — aHaJIu3 U CPaBHCHHUEC U3BCCTHBIX U HOBBIX MAaTEMATUYCCKUX MOﬂeﬂeﬁ HWHBECTUPOBAHUS B 3allIUTY
o0bekToB MH(MopMaruzanuu. [lokazaHo, 4TO NMPEIIECTBYIONINE UCCIEIOBAHHS YAaCTO HOCIT YUCTO AIKOHOMHYECKHUI
XapakTep W He YYUTHIBAIOT TEHACHIINH, Kacalollnecs BHeIPEHNs NHHOBAMOHHBIX HH()OPMAaLMOHHBIX TEXHOJIOTHH B
IpoLeaypbl KOHTPOJIS ¥ IPUHATHS peleHni B 3a1auax kuoep3amutsl O6H.

BrinosHeH BcecTOPOHHMH aHaIN3 OCHOBHBIX MOJIEINIEH, HCIIOJIb3yEMBIX B 3a/1aue OLEHKN (PMHAHCOBBIX BJIOYKEHHUH
B kubepoOe3omacHocTs OOU, 1 yHUBepcuTeTOB, B YacTHOCTH. [IpoaHanu3upoBansl moaens ['opmona-JIoeba, koTopas
YYUTHIBAET YA3BUMOCTH HH(OPMAIMH JUIS B3IoMa O€3011aCHOCTH M MOTEHIINAIBHYIO IIOTEPIO B CIIydae TaKOTro B3JIOMa.
Taroxe paccmoTtpensl Mogenu B. [lluma ans B3anMocCBsI3aHHBIX puUCKOB, Moaens B.K. 3agupaku, monmens [mymmaka-
HoBukoBa, B KOTOPOH MpeAnoKeH MOAXOJ K PEIICHHIO 3alaud IO CO3JaHHI0 CHCTEMbI 3alIUThl MH(OPMALUH C
YCIIOBHEM KOMITJIEKCHOT'O XapaKTepa aTak 3J0yMBIIIIEHHUKA U OTPAHHYCHHOCTH PECYPCOB 3aIUTHHKA HA TOCTPOEHHE
CHCTEMBI 3aIIUTHI. PacCMOTpPEHBI U IpyTHe MOJEIH PA3IUYHBIX aBTOPOB.

YcraHOBIEHO, 4TO ciabast 3alHIEHHOCTh JaHHBIX B HH()OPMaIMOHHO-00pa30BaTeIbHOM Cpejie YHUBEPCUTETA
(MOCY) MOKeT HOCIYKHUTh MOSBICHUEM CEPbE3HBIX MPOOJIEM Il PelnyTalu ¥ (MHAHCOBOTO COCTOSHHSI YHHBEP-
CUTETOB.

[TokazaHo, 4TO ONTUMaIbHOE 3HAUCHHE PECYPCOB, BBIACISIEMBIX Ha 3aIIUTY U knOepOe3onacHocts OO0M, 3aBucHT
He TOJNBKO OT ys3BuMocteil MIC, HO M OT cTomMOCTH MH(OpMAIHHU, KOTopas IOIeXHT 3amuTe. Bee aTo nemaer
aKTYaJIbHBIM Pa3pabOTKy HOBBIX MOAEIEH IS MOIJEPKKH NMPHUHSTHS PEHICHUH 10 MHBECTUPOBAHHUIO B 3AIIUTY U
kubepoOe3omacaoctr OOM. 3amada, B 4aCTHOCTH, MOXKET OBITh pEIIeHa HAa OCHOBE NMPHUMEHEHHS HOBBIX MH(OpMa-
MOHHBIX TEXHOJIOTHH W KOMITBIOTEPHBIX cHUCTeM Tojiepxkku npuHsatus pemenuii (CIIIP). Kak BapmaHT mpemio-
YKEHO, UCTIONIL30BaTh B KadecTBe 0a30Boi Marematuieckor moaenu s CIIIIP, moaenn Ha OCHOBE TEOPHUH UTD.

BeImonHeH aHanu3 UMEIOMMXCs MoAeNer Ui oleHUBaHUS 3()(EKTUBHOCTH WHBECTHUPOBAHUS B CUCTEMBI 3a-
IUTHI HHPOPMALMHK U KHOEpOe30I1aCHOCTH PA3INYHbIX 00BEKTOB MH(POPMATH3ALMH, B TOM YHCiIe, HHYOPMALMOHHBIX
CUCTEM YUYCOHBIX 3aBEIICHHIA.

[TokazaHo, 4TO OOJILIIMHCTBO MCCJENOBAaHUN B JAHHOW OOJIACTH aKIEHTHPOBAHO JIMIIL HA 3KOHOMHYECKOM
IIOCTAHOBKEC 3aJla4yM ITIOMCKa OIITHMAJIbHBIX CTpaTeFl/Iﬁ BJIOKCHUA (bI/lHaHCOB])IX CpCACTB B CUCTCMbI 3alllUThl U HC
YUUTHIBAIOT TEHJACHIIMH, KAacarollyecss BHEAPEHHS HH(MOPMAIOHHBIX TEXHOJOTHI B MpOLEAYpPHl KOHTPOJIS H
NPUHSTHUS PELICHUH 1JIs1 HHBECTHIMOHHBIX TIPOEKTOB.

KroueBsbie ciioBa: knbepbe3onacHOCTh, HHPOPMAMOHHO-00pa3oBaTenbHas Cpejia yHUBEPCUTETa, HHBECTHPO-
BaHME, MOJIEIb, CHCTEMA TTOAACPKKU MIPUHATHS PEILICHUH.
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