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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
Iudp cnenianizoBaHoi BYU€HOI pagHy (pa30Boi Cleliaai30BaHOi BYEHOI pazu). [l 26.001.13
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IV. BizomocTi nipo nmiznpueMcTBO, yCTaHOBY, OpraHisalliio, B sIKii 0yJ10
BUKOHaHO JHUCEPTALil0
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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koau TemaTHYHHUX PYOpPHK: 06.35.51

Tema guceprauii:
1. MogenoBaHHS pU3UKY HEIJIATOCIIPOMOXKHOCTI CTPaxoBOi KOMIIaHii.

2. Modeling the Insolvency Risk of Insurance Company.

Pedepar:

1. Y nuceprauii po3risiHyTO IEPELYMOBH, iCTOPil0 PO3BUTKY, Cy4aCHUI CTaH, CyIIEPEYHOCTI Ta IE€PCIEKTUBU
PO3BUTKY YKPAiHCBKOT'O PMHKY CTPaxOBUX IIOCJYT, IPOAHAJII30BAHO iCHYI04I EKOHOMIKO-MAaTEMaTU4Hi METOIM
MOJI€JIIOBAaHHS i MPOTHO3YBAaHHS PU3MKY HEIJIATOCIIPOMOXKHOCTI CTPax0OBOi KOMIIaHii, 3alIPOITIOHOBAHO HOBi MOZ €I
Ha OCHOBI IITYYHUX HEMPOHHUX MEPEX, 6alleCiBCbKUX MEPEXK Ta IIOPiBHSIHO 3 pe3yJIbTaTaMU iCHYIOUUX MOJieslel
IIBOCTOPOHHBOTO OLIiHIOBaHHS Ha HAaNliBMapKiBCHKOTO NPOLIECY. 3alIPONIOHOBAHO HOBY KOMILJIEKCHY MOJIEJIb OL[iHKU
PHY3UKY HEIJIATOCIIPOMO>KHOCTI CTPaxoBOi KOMIIaHii Ha OCHOBI 6aileCiBCbKUX MepeX, 10 BKIII0Ya€ B cebe Taki rpynu
($axTOpiB, IK MAKPOEKOHOMIUHI [IOKa3HMKHU, HA SIKi MOKYTb BIJIMBATH MO>KJIMBA APYyra XBUJISl €BPONENCHKOI Ta
cBiTOBOI (piHaHCOBO-eKOHOMIuHOI Kpu3u B 2013-2015 pokax; 3aKOHO/IaB4i BUMOTH L1070 PETYJII0BaHHS YYaCHUKIB
YKPaIHChKOTO PUHKIB CTPAXOBHUX MOCIY; (PiHAaHCOBI IOKa3HMKY KOMIIaHii; yIIPaBJIiHCHKI PilleHHS KOMIIaHii.

CTBOpPEHO iHTErpajgbHy MOJIEJIb OLiHKM PU3NKY HEIJIaTOCIIPOMOXKHOCTI CTPaXx0BOi KOMIIaHii Ha OCHOBI YOTUPBOX:



MOJeJib Ha OCHOBI 6alieciBCbKOi Mepeski, IBocTOpoHHS Mogenb A.I'. T'ypeeBa, IBOCTOPOHHS Mozenb B.B.
KasnamuukoBa Ta MOZ€slb Ha OCHOBI HalliBMapKiBCbKOTO ITPOLieCy. BUKOPUCTOBYIOUM aHy iHTETPasIbHY MOMETDb
OLIiHKM PU3KKY HEIJIaTOCIIPOMOXKHOCTI CTPaXxoBOi KOMIIaHii, 6yJ10 1006y10BaHO IIPOTHO3 OLIiHKY PU3UKY
HEIJIATOCIIPOMO>KHOCTI 11711 20 CTpaxoBUX KOMIIaHiN YKpaiHy, 1o 6yu 06paHi MeTogoM CTPaTugikKOBaHOTO

BUIIaJIKOBOTO BiZIOOPY.

2. The dissertation investigates the background, history, development, current status, controversies and prospects
of development of the Ukrainian insurance market; analyzes existing economic and mathematical methods for
modeling and predicting the risk of insolvency of the insurance company; offers new models based on artificial
neural networks, Bayesian networks, and compared with the existing two-sided bounds for ruin probabilities
models and for semi-Markov process. A new model of insolvency risk of the insurance company was built based on
Bayesian networks, which includes such factors as macroeconomic indicators that may affect possible second
wave of European and world financial-economic crisis in 2013-2015; legislative requirements for restrictions
participants, financial indicators and management solutions for company. A model of integrated insolvency risk of
the insurance company was built based on four models: a model based on Bayesian network model, two-sided
bounds model of A.G. Gureev, two-sided bounds model V.V. Kalashnikov and model-based semi-Markov process.
Using this integrated model of insolvency risk of the insurance company was built a forecast was built for 20
insurance companies in Ukraine, which were selected by stratified random sampling.
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