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1. MozeoBaHHS IPOLIECiB aHTUKPU30BOTO (PiHAHCOBOTO YIIPABJIiHHS B JisIZIbHOCTI CTPAXOBMX KOMIIaHiN YKpaiHu

2. Modelling of financial crisis management processes in the activities of Ukrainian insurance companies

Pedepar:

1. IucepTalito NPpUCBIYEHO NOCTIIKEHHIO METOLOJIOTIYHUX aCTIEeKTiB MOJI€II0BAHHS IPOLECiB aHTUKPU30BOTO
(diHaHCOBOrO YIIpaBJliHHA B AiSJILHOCTI CTPaxOBUX KOMIaHil Ykpainu. Y guceprauiiiHiil poboTi peasnizoBaHO HOBUIA
IiAxin 4o BUpIilIEHHS] HAYKOBOTO 3aBAaHHS BOOCKOHAJIEHHS aHTUKPU30BOro (piHaHCOBOTO YIIPABJIiHHS B
YKPaIHCBKUX CTPAXOBUX KOMIIaHiSX LMIJISXOM PO3POOKY KOMILJIEKCY eKOHOMIKO-MaTeMaTUYHUX MOZeJiell BUSBIIEHHS
03HaK (iHaHCOBOI KPU3H, a TAKOXK iMiTal[ilHOI MOZei AisTTbHOCTI CTPAaXOBUKA, 10 O3BOJISIE TTOETHATH
IIPOTHO3YBAaHHS KPU3OBHUX SBUIL, TECTyBaHHSI 3aX0/liB pearyBaHHs Ha KpU3y Ta HaBYaHHS 3 JOCBily aHTUKPU30BOTO
(diHaHCOBOrO yrpabiiHHs. Ha 0OCHOBI 3aCTOCYBaHHSI METOZY ONIOPHUX BEKTOPIB, AEPEB PillleHb Ta JIOTICTUYHOI
perpecii po3po6sieH0 Moz, 110 AO3BOJISIIOTH 3 BUCOKOIO TOUHICTIO BUSIBJIATY O3HAKM (iHAHCOBOI KpU3H B
CTpPaxoBUX KOMIIaHisx. [100y10BaHO iMiTalLliliHy MOZEJIb NisSJIbHOCTI CTPAaxOBUKa, B sIKy iHKOPIIOPOBAHO MOJeli
BUSBJIEHHS O3HAK (PiHAHCOBOI KPU3H, [0 BUKOPUCTOBYETHCS IJ1s1 IPOBEIEHHSI CLIEHAPHOTO aHai3y 3 METOIO OLIiHKU
e(eKTUBHOCTI 3aX0/1iB aHTUKPU30BOTO yIIPABJIiHHS Ta MiCTUTb JOCTYIHMI KOPUCTYBALbKUIL iHTepderic as

CIIPUSIHHS HAaBYaHHIO 3 IOCBily aHTMKPU30BOTO YIIpaBiliHHA. Ha mifcTaBi pe3ysbTaTiB JOCITIIKEHHS OKPECIEHO



IIJISIXY MiABUILEHHS Pe3yJIbTaTUBHOCTI aHTUKPU30BOr0 (hiHAaHCOBOTO YIPABJIiHHS B CTPAXOBUX KOMIIAHIfX i3

BUKOPUCTaHHAM €KOHOMiKO-MaTeMaTUYHUX MO,ILGJICIZ.

2. The dissertation is dedicated to investigating the methodological aspects of modelling of financial crisis
management processes in the activities of Ukrainian insurance companies. In the dissertation, a new approach to
solving the scientific task of improving financial crisis management in Ukrainian insurance companies has been
implemented through developing a complex of economic-mathematical models for identifying financial crisis,
reacting to crisis phenomena, and learning from the experience of financial crisis management. The methods of
support vector machines, decision trees, and logistic regression have been utilized to develop a set of models that
enable highly accurate identification of financial crisis in insurance companies. A computer simulation model of
insurance company activities, which incorporates the financial crisis identification models, has been designed to
conduct scenario analysis of crisis management actions and support learning from crisis management experience
with the help of the developed user interface. Based on the research results, the ways of improving the efficiency
of financial crisis management processes in insurance companies by applying economic-mathematical models
have been outlined.
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