O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHHH 00J1iKOBHI HOMep: 0413U002343
Oco006J1uBi TO3HAYKH: BinKpura

JaTa peecrtpaunii: 11-04-2013

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. baeB Aptem BikTopoBu4

2. Baiev Artem

KBasmigikamis:

InenTudikarop ORCID ID: He 3acrocosyerbcs
Bup, pucepranii: kanguzaar Hayk
AcnipaHTypa/JIOKTOpPaHTypa: Tak

IIIndp HaykoBOi cneniaabHOCTI: 01.05.01

Ha3Ba HayKoBOIi CIIeNiaJIbHOCTI: TeopeTnyHi 0OCHOBYM iHPOPMATHKM Ta KiGEPHETHKH

T'anyss / ramysi 3HaHB. He 3aCTOCOBYETHCS

OcBiTHBO-HayKOBa Mporpama 3i creniaJbHOCTI: He 3acTocoByeTbCs

Jara 3axucrTy: 21-03-2013

CreniaJbHICTh 32 OCBITOIO: 8.040205

Micue po6oTH 34,00yBayva: Jlonenpkuii HalioHaIbHMI yHiBepcuTeT imeHi Bacuisa Cryca

Kopg 3a €IPIIOY: 02070803

Micue3HaxoaKeHHS: 21021, M.BinHuI, ByJ1. 600-piuus, 21

dopma BaacHOCTI:
Cdepa ynpaBiriHHS: MinicrepcTBo ocBiTh YKpaiHu

ImenTudikarop ROR: He zacrocoyerbcs



I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
IIudp cnenianizoBaHoi BYU€HOI pagH (Pa30Boi CleliaJi30BaHOI BYEHOI pasu): [l 26.194.02

ITloBHe HaiMeHYBaHHSI IOPHUAHUYHOI OCOOH: [HCTUTYT KibepHETHKY imMeHi B.M. [nymkoBa HanjioHanbHoi

aKkageMii HayK YKpaiHu

Kopg 3a €IPIIOY: 05417176

Micqesﬂaxon)KeHHﬂ: npocrekT Akagemika ['nymkosa, 40, m. KuiB, KuiBcbka 0641., 03187, Ykpaina
dopma BaacHOCTI:

Cdepa ynpaBiiHHS: Haujonanbna akaziemist Hayk Ykpainu

InenTugikarop ROR: He zacrocosyerscs

IV. BizomocTi nipo nmiznpueMcTBO, yCTaHOBY, OpraHisalliio, B sIKii 0yJ10
BUKOHaHO JHUCEPTALil0

IloBHe HaiMEeHYBaHHSI IOPUAHUYHOI OCOOH: [loHelLbKuil HAL[iOHANbHMI yHiBepcuTeT imeHi Bacuna Cryca
Koz 3a €IPIIOY: 02070803

MicuesnaxomerHﬂ: 21021, m.Binanug, Byi. 600-pivug, 21

dopma By1acHoCTI:

Cdepa praBJIiHHﬂ: MiHicTepcTBO OCBiTU YKpaiHu

InenTudikarop ROR: He zacrocosyerscs

V. BimomocTi npo guceprauiio

Mosga guceprarii:

Koau TemaTHYHHUX PYOpPHK: 27.43.15

Tema gucepranii:

1. MaTemaTr4He MOJEIOBAHHS Ta YIIPABJIiHHS JUHAMIKOIO PM3MKOBOIO aKTHBY 3 FAPAHTOBAHOIO SIKICTIO YIIPABJIiHHSA

2. Mathematical modeling and control dynamics of risky assets with guaranteed quality control

Pedepar:

1. luceprarifina po6oTa MpucBsIYeHa MOJIEII0BaHHIO 1IiH pU3UKOBUX aKTUBIB, a TAKOK BUPIllIE€HHIO TUTaHb,
[IOB'S13aHUX 3 ONTUMI3alliel0 pOOOTH CTPAaXOBOi KOMIIaHii, 2800 HAKONIN4yBaJIbHO-CIIOKUBYOrO (POHIY, 110
¢dyHKLiOHYIOTb Ha (B,S) - puHKYy. B sIKOCTi MOZi€71i PU3MKOBOrO aKTUBY BUKOPUCTOBYIOTbCS Moeb I1. CamyesnbCcoHa i
y3arajibHeHa MoJieJib 3 ripouiecoM OpHuITeliHa-YeH6eKa B IKOCTi CTOXaCTUYHOTO 6a3ucy Y poJii KpuTepiis
onTuMi3zallii po60TH HaKONMYyBaJIbHO-CIIOXMBYOr0 (POHY BUCTYIIAIOTh Pi3Hi PYHKLiIOHANN SIKOCTI. [lJ1s1 CTPaxoBUX

KOMIIaHi/l BU3HAYaJIbHUM [IapaMETPOM € IMOBIpHICTb GAaHKPYTCTBA.

2. The thesis is devoted to the modeling of prices of risky assets, as well as issues related to the optimization of an
insurance company, or storage-consumer fund, operating at (B,S) - market. As a model of risky assets are Paul
Samuelson model and the generalized model with Ornstein-Uhlenbeck process as a stochastic basis as a criterion
of optimization of the storage-consumer Fund are various functional quality. For insurance companies
determining parameter is the probability of ruin



Jep>kaBHHHM peecTpauiiiHuii Homep [iP:

IIpiopuTeTHHH HaNIpSIM PO3BUTKY HayKH i TEXHIKH:
CrpareriyHu# NpiopHTETHHUI HAIIPSIM iHHOBaLLiHHOI AiSJILHOCTI:
IlizcyMKu JOCIiAKEHHS:

ITy6ostikamii:

HaykoBa (HayKOBO-TE€XHiYHa) MPOAYKILis:
ConiasibHO-€KOHOMIYHA CIIPSIMOBaHICTh:

OxopoHHi gokymeHTH Ha OIIIB:

BrnpoBaaykeHHS pe3yJIbTaTiB AHCEpTalii:

3B's130K 3 HAYKOBUMH T€MaMH:

VI. BizomocCTi Ipo HayKOBOr0 KEPiBHHKA/KEPiBHHUKIB (KOHCYJIbTaHTA)

BiacHe IIpi3Buie Im'sa I1o-6aTbKOBI:
1. bongapes bopuc Bosnogumuposny

2. Bondarev Boris Volodimirovich

KBasmigikanis: g1.¢.-m.H., 01.01.05
InenTudikarop ORCID ID: He 3acrocosyetscs
HoparkoBa indopmamist:

IloBHe HallMeHYBaHHS IOPHIHNYHOI 0COOH:
Kop 3a €IPIIOY:

Micue3HaxoaKeHHS:

dopma BaacHOCTI:

Cdepa ynpasstiHHS:

Imentudikarop ROR: He zacrocoyerbcs

VII. BizomocTi npo odiliiHUX OTIOHEHTIB Ta pelleH3€HTiB
OdiuiiiHi OTIOHEHTH
Baacwue IlpizBumie Im'a Ilo-6aTbKOBI:

1. Slcnacekuy Bonopumup Kupunosny

2. Slcunebkum Bonogumup Kupuinosud
KBasidikamis: 1.¢p.-m.1., 01.05.01
InenTudgikarop ORCID ID: He 3acrocosyerbcs

JoparkoBa iHpopmamist:



TloBHe HaliMeHYBaHHS IOPHIHNYHOI 0COOH:
Kopg 3a €IPIIOY:

Micue3Haxoa KeHHS:

dopma ByracHOCTI:

Cdepa ynpasiriHHS:

InenTudikarop ROR: He zacrocosyerscs

Baacue IlpizBuuie Im's I1o-6aThbKOBI:
1. lepieBa OsneHa MuKoJiaiBHa

2. JlepieBa Onena MukosaiBHa

KBasigikamis: k.¢.-m.H., 01.05.01
InenTudikarop ORCID ID: He 3acrocosyetscs
JopaTrkoBa indpopmamnist:

IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI OCOOH:
Kop 3a €IPIIOY:

Micue3Haxoa KeHHS:

dopma BaacHOCTI:

Cdepa ynpasiiHHS:

ImenTudikarop ROR: He zacrocosyerbcs

PeuenseHTu

VIII. 3aKkJIr04Hi BiZoMOCTi
BiiacHe IIpizBuie Im's ITo-6aTbKOBI
TOJIOBH paju

BiiacHe IIpi3Buine Im'sa ITo-6aTbKOBI
roJIOBYIOYOro0 Ha 3acigaHHi
BignoBigasibHHUI 3a HiATOTOBKY

00JIIKOBHX JOKYMEHTIB

PeecTparop

KepiBHuKk Bigginy YKpIHTEI, mpo €
BiZIOBiZaJIbHUM 3a peecTpallilo HayKOBOi

OisIIBHOCTI

Ceprienko IBaH BacunboBuu

Ceprienko IBaH BacuiboBud

IOpuenko T.A.



