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1. MogenoBaHHS KPU30BUX SIBULL B NisJIbHOCTI CTPAXOBUX KOMIIaHIN YKpaiHu

2. Modeling of the crisis events in Ukrainian insurance companies' activities

Pedepar:

1. Inceprarist npucBsyeHa po3pob1ii Ta 3aCTOCYBAHHIO EKOHOMIKO-MaTeMaTUYHUX MOJIeJIel eKCIIpec-1iarHOCTUKU
KPU30BUX SIBUI B NislJIBHOCTI CTPaxOBUX KOMIIaHi YKkpaiHu. Y gucepTalliliHiit po6oTi 3a11poroHOBaHO
KOHILIENTyaJIbHi [T0JI0KEHHS [IPOBENIeHHs (PiHaHCOBOI eKCIIpec-1iarHOCTMKY CTPAXxOBUX KOMIIaHiil HA OCHOBI
($hopMyBaHHS TPYII PUBUKY, IO JIOTYHO NOENHYIOTh CTATUCTUYHI T EKOHOMIKO-MaTeMaTU4YHi METOAIH, i CIIpSIMOBaHi
Ha 3aBYacCHe BUSIBJIEHHS KpU30BUX SIBUII Y GiHAHCOBOMY CTaHi CTPaxoBUKiB. [I00y10BaHO KOMILTIEKC
IVICKPUMiHAaHTHUX Ta iIMOBIPHICHMX MOJeJIell eKCIIpec-OLiHKY (PiHaHCOBOT'O CTaHy CTPAXxOBUX KOMIIaHIM, sIKi
IO3BOJISIIOTh PO3NOIIIMTY CTPAXOBi KOMIIAHIl 3a rpyniaMy PU3HUKIB, MiIBAIUTY CTYIiHb 00'€KTUBHOCTI (POPMYBaHHSI
BaroBux KoeilieHTiB 1py po3paxyHKax iHTErpajbHOrO IIOKA3HUKA T4 BU3HAYUTY iIMOBIPHICTb BIIJINBY OCHOBHUX
(daxTOpiB HA HAOJIMXKEHHS [0 KPU30BOrO CTaHY. 3allpOIIOHOBAHO CUCTEMY ITOKA3HUKIB 1111 (POpMYyBaHHS
iHTerpasibHOro NOKa3HMKa (PiHAHCOBOrO CTAHy CTPAXOBUX KOMIIaHIM, sIKa XapaKTepU3YEThCS IPO30PICTIO,
[IOBHOTOIO, TOCTYITHICTIO, HASIBHICTIO CTAaTUCTUYHOI 6a3U. YIOCKOHAJIEHO MeTO/, iHTePBaJIbHOTO BUKOPUCTAHHS

iHTerpasibHUX OL{HOK, SIKUH JI03BOJISIE 3HUBUTU Cy0'€KTHBI3M i OIITUMI3yBaTU MPOLeC IPUNHATTS pillleHb 1[0/10



HabJIMXEHOCTi CTPaxoBOi KOMIIaHi! 40 KPU30BOTO CTaHY.

2. The dissertation is dedicated to the development and application of economic - mathematical models of
express-analysis of crisis events in the activities of Ukrainian insurance companies. In this dissertation conceptual
provisions of conducting financial express analysis are suggested. The concept is based on risk groups formation, it
logically combines statistical and economic - mathematical methods and aims at early identification of crisis
events in insurance companies' financial state. A complex of discriminant and probability models of express
evaluation of financial condition of insurance companies' is built. These models allow to allocate insurance
companies according to risk groups, raise the degree of objectivity in formation of weighting parameters in
integral score calculation, and determine probability of main factors influence on approaching of crisis condition.
A system of indicators is proposed in order to form an integral score of financial condition of insurance company.
These indicators are transparent, comprehensive and easily obtainable from the existing statistic data. Method of
interval application of integral score is improved. It allows to minimize subjectivity and to optimize a decision
making process related to the proximity of insurance company to the crisis state.
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