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8.1. ABOUT THE OPTIMIZATION 
OF CALCULATION OF 

INTEGRATED DIFFERENTIAL IN 
ONE-PARAMETER TASK OF 

INVESTMENT PROJECT 
OPTIMIZATION  

A.V. Belaykov, Candidate of Science, the Chief Systems 
Expert of Plc «Prime Group» Branch in Tver;  
A.G. Perevozchikov, Doctor of Economics,  

of the Economics Department of Tver Institute  
of Ecology and Law 

The task of optimization of investment project financing 
in the form of credit line is regarded. In common case the 
cost of equity capital project is not a differentiated function 
of consolidated risk expressed in a possible change of the 
market credit rate. Earlier the authors proved that never-
theless, the given function is not differentiated by direc-
tions, and the common structure of its integrated differen-
tial was found. In the authors’ previous work on this base 
the recurrent equations were calculated which apparently 
enabled to build up the integrated differential according to 
the general methods. However, this construction appeared 
to be rather complicated and in this work it is optimized to 
decrease the number of sorted points. 
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