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1. Mogeni Ta MeETOIM aBTOMAaTU3alLlii TPUUHSTTSA PillleHb 3 YIIPaBJIiHHSI OCHOBHOIO JisIJIBHICTIO CTPaXOBOi KOMIaHii

2. Models and methods of decision-making automation in insurance company principal activity management

Pedepar:

1. O6’eKT mOCAiTKEHHS - MIPOLIEC OCHOBHOI iSIIbHOCTI CTPaXOBUX KOMIIaHi. MeTa nocmimpKeHHs - MifBULIEeHHS
e€(EeKTUBHOCTI OCHOBHOI AiSl7IBHOCTI CTPaX0OBOi KOMIIaHil 3a paxyHOK aBTOMAaTH3allil IPOLECiB IIJIaHYBaHHS Ta
OIIEpPaTUBHOTO yIPaBJiHHSI. MeToAU NOCiI)KEeHHS: CHCTEMHUI aHaJli3, Teopisi MHOXKUH, Teopis AudepeHLiiiHuX
PiBHSIHB, YMCEJIbHI METOIU, METOIY IMITAL[iIMTHOTO MOJIEJIIOBAaHHSI, METOIU ONITUMIi3allii; Teopist KIMOBIpHOCTEN Ta
MaTeMaTu4Ha CTaTUCTUKA. Briepiie po3pobseHo aHaliTUYHY MOZIENb [IJ1S1 aBTOMATU30BaHOTO [IJIaHYBaHHS Ta
IIPOTrHO3Yy MPUOYTKY CTPax0OBOi KOMIIaHii y BUTJIAi CUCTEMHU 3B'SI3HUX HEJHIMHUX CTOXaCTUYHUX OudepeHLinHnx
PiBHSIHB, sIKA Ha BiMiHY Bifi MoJeieil, 110 iCHYIOTh, OIIMCYE 3B'SI30K MK Pi3HUMU IIOKa3HUKaMU OCHOBHOI CTPaxXxoBOi
IisTIBHOCTI 3 ypaxyBaHHSIM TapU(pHOI NOJIITUKY KOHKYPYIOUMX KOMIIaHi# Ta 0COOJINBOCTEN POOOTH CTPaXOBUX
areHTiB. YIOCKOHAJIEHO METOAM IIPUMHATTA PillleHb IIPU JOBIOCTPOKOBOMY YIIPABJIiHHI CTPAXOBOIO KOMIIAHIEIO, SKi

BiIpi3HSIOTBCS Bifl METOIIB, 110 iCHYIOTh, YpaXyBaHHIM AMHAMIKU QyHKIIOHAJIbHUX 33724 [IJIaHYBaHHS Ta



OIIEPATUBHOTO yIIpaBliHHA. JicTany Mojaabmui PO3BUTOK METOAM iMITALliIMHOIO MOZE/IIOBAHHS, IO IOJIATaE B
ypaxyBaHHi BUIIaIKOBOTO XapaKTePy NOYaTKOBMX YMOB 3a1ay4i Koi i BIVIMBY BUIIAIKOBYX MPOLIECIB Ha
(dYHKIIiOHAJIbHI 3B'13KM XapaKTEPUCTUK IIPOLIECY CTPAXyBaHH, Ki PO3IJISAAIOTLCS SIK 30yPEHHS, 110 JO3BOJIUIIO
PO3paxyBaTU KOMILIEKC CKJIQIHUX CTATUCTUYHMX MOMEHTIB [1J11 aHCaMOJII0 peasi3aliiil pilleHb CUCTEMU
yIIpaBJIiHHS, SIKi BU3HAYAIOTDb MiIBAIIEHHS] EKOHOMIUHOI €(DeKTUBHOCTI 32 paXxyHOK 30iIbLI€HHSI TOYHOCTi IPOTHO3Y.

CTyneHb BIIPOBA/I)KEHHSI pe3yJIbTaTiB - ranyseBuil. Cpepa BUKOPUCTAHHS: CTPax0OBi KOMIIaHiI.

2. Research object - process of insurance company basic activity. Purpose of research - the increase of insurance
company basic activity efficiency due to automation of planning processes and operative management. Research
methods: system analysis, theory of sets; theory of differential equalizations; numeral methods, simulation
techniques; methods of optimization; probability theory and mathematical statistics. An analytical model is first
developed for the automated planning and prognosis of insurance company income as a system of coherent
nonlinear stochastic differential equalizations, which, unlike existent models, describes connection between
different basic insurance performance indicators taking into account the tariff policy of competitive companies
and features of work of insurance agents. The methods of decision making are improved at a long-term
management an insurance company, which differ from existing the account of planning and operative
management functional tasks dynamics. It allowed toincrease the income of company due to an optimum
insurance portfolio construction and recommended the insurer of possible decisions in case of unplanned
situations occurring. Simulation, which consists in tom, that is taken into account casual character of initial
conditions of task Koshi and influencing of casual processes on functional connections of insurance process
descriptions, techniques got further development, that allowed to expect the complex of difficult statistical
moments for the band of control system decisions realization, determining economic efficiency of insurance
activity due to the increase of prognosis exactness. Level of introduction of results - applied-research. Purview:

insurance companies.
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