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V. BimomocTi npo guceprauiio
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Tema gucepranii:
1. MozeoBaHHS Ta aHAJ3 AislJIBHOCTI CTPAXOBUX KOMIIAHIN, MO NPaLol0Th Ha (B,S)-punKy

2. Modeling and analysis of the insurance companies that operate in the (B,S)-market

Pedepar:

1. Mera nucepTauiiiHoi po6oTu nossirae B 1o6yJ0Bi Ta LOCiI)KeHHI poOOTH CTPaxOBUX KOMIIaHi B YMOBax
HEBU3HAYEHOCTI Ta pu3uKy. O6'eKT JOCIiIKEHHS — Hisl/IbHICTh CTPAXOBUX KOMIIaHi. MeTOnU AOCIiIKEHHS
I'PYHTYIOTHCS HA BUKOPUCTAHHI METOIB T€OPii IMOBIPHOCTEN, MaTEMATUYHOTO aHAJII3y, TEOPil CTOXaCTUYHUX
IudepeHLiaTbHUX PiBHSIHD Ta ONTUMAIbHOTO KEPYBaHHS CTOXaCTUYHUMHU cucTeMaMy. OCHOBHY POJIb [1JIsl
IOCJIiIKEHHS MalOTh METOYU CTOXAaCTUYHOIO YUCJIEHHS, METOIY TE€OPil BUNIaJKOBUX IIPOLLECIB Ta METOIU
PO3B'SI3aHHS CTOXACTUYHUX JudepeHLianbHuX piBHSAHb.OTpUMaHi 6a71aHCOBI PIBHSIHHS 1J1S1 MOZI€JIel CTPaXOBUX
KOMIIaHil [TPY Pi3HMX YMOBAX, 110 BPAXOBYIOTh BillpaxyBaHHS Ha PEKJIaMY JJIs1 3ay4€HHSI HOBUX KIII€HTIB, IS
JIMOBipHOCTE! HEOAHKPYTCTBA 3Hali/leH] PiBHSHHS Ha CKiHU€HHOMY | HECKIHYEHHOMY ITPOMI’KKax 4acy iCHyBaHHS
KomIaHii. OTpuMaHi Ta O6I'PYHTOBAHI Pi3Hi METO[Y BUBE[IEHHS PiBHSIHb [1711 IMOBIPHOCTI HE6AHKPYTCTBA CTPaXOBOi
KOMIaHii, mo nparijoe Ha (B, S)-puHKy. [y KJ1TaCM4HOI MOZieJli pU3UKY y poOOTi OTpUMaHe JliHiliHe qudepeHLiaabHe

OJIHOpifHe PiBHSIHHS 3 MOCTIMHUMU KoeillieHTaMu /1711 3HaXO/I>KeHHSI HabJIvKeHOoi TMOBIpHOCTI He6aHKPYTCTBA



17151 noBinibHOI PyHKLIT posnoziny no3osiB. [To6ynoBaHa OliHKA MBUKOCTI 361KHOCTI OTPUMAHOTO PO3B’I3Ky TAaKOTO

PIBHSIHHS 10 BUXiTHOTO.

2. The aim of the thesis is to study the construction and operation of insurance companies under uncertainty and
risk. The object of study - activities of insurance companies. Methods based on the using methods of probability
theory, mathematical analysis, the theory of stochastic differential equations and stochastic optimal control
systems, methods of stochastic calculus methods of the theory of random processes and methods for solving
stochastic differential equations. The balance equations for insurance companies models of under different
conditions were obtained, it was taking into account advertising costs in order to attract new customers. It was
founded the equations for the probabilities of non-bankruptcy on finite and infinite time intervals of the company
existence. Different methods for deriving the equations for the probability of the insurance company non-
bankruptcy which operates in the (B, S)-market were received and substantiated. For the classical risk model, it
was obtained an homogeneous linear differential equation with constant coefficients for finding approximate non-
bankruptcy probability distribution function for any insurance claims. The rate of convergence of the solution of
this equation to the original was built.
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