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V. BizomocTi npo gucepraniio
MoBga guceprariii:
Koau TemaTuyHHUX PYOPHK: 06.35.51

Tema gucepranii:
1. MopemoBaHHS THYYKO]i CTpaTerii IEHCIMHOIO CTPaXyBaHHS B YMOBaX HECTALIIOHAPHOTO CEPENOBUILA

2. Modelling of flexible strategy of pension insurance under non-stationary environment

Pedepar:

1. O6'exT mocaimKeHHs - rpouecu GOpMyBaHHS i BAKOPUCTAHHS CyKyIIHOTO ITeHCiliHOTO PpoHAmy. MeTa mociigKeHHs
- p0o3pOOKa KOMILJIEKCY EKOHOMIKO-MaTeMaTUYHUX Mogesel GopMyBaHHS THY4YKOi cTpaTerii IeHCiiHOro
CTpaxyBaHHS, sIKa BPaxOBYye BIIMB (PAaKTOPiB 30BHIIIHBOIO CEPEIOBUIIA i CIIPSIMOBAHA Ha MiJiBUILIEHHS PiBHS
colianbHOi 6e3nexkn. MeTony JOCTiKeHHS: CHCTEMHUI aHai3, MeTou 6araToMipHOTO CTaTUCTUYHOTO aHAi3Yy,
CTPYKTYPHOTO €EKOHOMETPUYHOTO MOJIEJIIOBAHHS, CTPYKTYPHOI I TapaMeTPpUYHOI afianTalii Mogesen, iMitaliiHe
MogesoBaHHs. TeopeTUYHui pe3yibTaT - po3po6JeHO KOHIEIIiI0 MOJIe/II0BaHHS THYUKOi cTpaTerii NeHciliHOro
cTpaxyBaHHS. [IpukianHa LiHHICTE 06YMOBJIEHA PO3POOKOI0 KOHKPETHHUX MEXaHiI3MiB Ta KOMIIJIEKCY €KOHOMIKO-
MaTeEMaTUYHUX MOJeJIEN OA0 peaisalii 3anponoHOBaHOI KOHIENIL, a came: MexaHi3My aHajli3y CUCTEMU
IIEHCIHOTrO CTpaxyBaHHs, MeXaHi3My aHasli3y 30BHILIHbOI'O CEPENOBUIIA CUCTEMHU, MEXaHi3My (OPMYyBaHHS
cTparerii NeHCiHHOro cTpaxyBaHHS. HaykoBa HOBM3HA: BIleplle pO3p00JI€HO KOHLEILiI0 MOI€/II0BAaHHS THY4KO]
CTparerii NeHCIMHOTO CTPaXyBaHHS B yMOBAaX HECTALIOHAPHOTIO CEPENOBUIIA, 3ACHOBaHY HAa MEXaHi3Max aHalisy i

rornepempKeHHs 3MiH TUHAMIYHUX XapaKTePUCTUK CUCTEMH, 1110 3abe3redee MiABUIEeHHS PiBHS XKUTTSI IIEHCIOHEPIB;



BII€pLIE 3aIIPOIIOHOBAHO KOMILIEKC aJJalTUBHUX MOJesell (pOpMyBaHHS i pO3NOJiny 060B'S3KOBOT0 MEHCITHOTO
(doHy, 1110 HA OCHOBI METOZiB PAaKTOPHOTrO aHajli3y, CTPYKTYPHOTO MOJIEJIIOBAHHS i CTOXaCTUYHOI allpOKCUMaLIil
II03BOJIsIE TPOBOJMTH iMiTalliliHi eKCclleprMeHTH 111 GOpMYyBaHHS THY4YKOI CTpaTerii IeHCIMHOro CTpaxyBaHHS;
BIIEpLIE 3aIIPOIIOHOBAHO KOMILJIEKC MOZeJIell CUCTEMU JOOPOBIIbHOTO MEHCITHOrO CTpaxyBaHHS, 10 AO3BOJISIE HAa
OCHOBI MOJIEJIIOBaHHSI PO3MO/Iiy JOXO/iB HaceleHHs i Teopii BipHuX (iHaHCOBUX PEHT OL[iHIOBATH i IPOrHO3yBaTU
CTaH CHUCTEeMU JI0OPOBiJIbHOrO NEHCITHOrO CTpaxyBaHHS; OJepP>Kayly MOAAbIINI PO3BUTOK MOJEJli OLiHKY 1 aHai3y
colia/lbHO-€KOHOMIYHOT'O PO3BUTKY PETIiOHIB, 110 AO3BOJISIIOT BUSHAYMTH HANOiIbII IPpUBA6IMBI 17151
BIIPOBAJI)KEHHSI CUCTEMU JOOPOBINIBHOTO MEHCITHOTO CTPaxyBaHHS PETiOHU; YIOCKOHAJIEHO MEXaHi3M aHaizy
30BHIIIHBOTO CEPENOBUIIA CUCTEMU IIEHCIMHOTO CTPaxXyBaHHs, 3aCHOBAaHUITHA METOIaX TAKCOHOMii i Teopii
MapKOBCBKUX JIQHIIOTIB, 1110 [103BOJIS€ OL[iHIOBATH i TPOTrHO3yBaTU MOro Haibinbi iMoBipHi cranu. Coepa

3aCTOCYBdAHHS - CUCTEMU yr[paB]IiHHH MIeHCIHUM CTPpaXyBdHHAIM Ha JE€P>)KABHOMY i peFiOHa]IbHOMy piBHHX.

2. Object of research - processes of formation and use of cumulative pension fund. The purpose of research is
development of a complex of economic-mathematical models of flexible strategy formation of pension insurance.
Methods of research: the system analysis, methods of factor and cluster analysis, structural modelling, structural
and parametrical adaptation, imitating modeling. Theoretical result is the concept of modelling of flexible strategy
of pension insurance. Practical results are the mechanisms and complex of economic-mathematical models of the
offered concept realization. Scientific novelty: the concept of modeling of flexible strategy of pension insurance in
conditions of non-stationary environment; the complex of adaptive models of formation and distribution of
obligatory pension fund; the complex of models of system of voluntary pension insurance; have received the
further development of model of an estimation and analysis of socio economic development of regions; the
mechanism of the analysis of external environment of system of pension insurance that allows to estimate and to
predict its most probable condition. Sphere of use - control system of pension insurance at state and regional
levels.
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