How to select the optimal cooperation strategy  
for the vertically integrated enterprises? 
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An idealized industrial group, consisting of two vertically integrated enterprises is considered under conditions of market uncertainty. The main problem of this kind of cooperation is to find the optimal management policy for the group with respect to the specified strategic goal of each its member. The production programs of both enterprises play the key-role during the selection of the effective and stable cooperation strategy. The possible way of the mathematical problem formulation, as well as its relation to the optimal control problem, is the essence of this work. The theoretical backgrounds for the solution of the optimal cooperation production program are developed using the Dubovitski-Milyutin method. Numerical illustration of the theoretical solution is supported by multi-agent simulations. 
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