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1. EkoHOMiKO-MaTeMaTu4yHe MOJEIOBAaHHS YIIPaBJliHHS (QiHAaHCOBUMU ITIOTOKAMU KOMIIaHii 3i CTpaxyBaHHS XXUTTS B

HEeyCTaJIeHil TOCNOJapChKill cUCTEMI

2. Economic-mathematical modeling of financial flows management of life insurance companies in transitional
economy

Pedepar:

1. ¥ nuceprauiiiHiii po60Ti OGIPYHTOBAHO TEOPETUYHI MiTXO! Ta PO3POBIEHO KOMILTIEKC €KOHOMIKO-
MaTeMaTUYHUX MOJeJsiell TPOTHO3yBaHHS i yripaBiliHHA GiHaHCOBUMMY IIOTOKaMU KOMIIaHiH 31 cTpaxyBaHHS KUTTS.
3anponoHOBaHo MifxiJ A0 BUOOPY CTOXaCTUYHMX NPOLIECIB [7151 MOJIEJIIOBAaHHS BJIACTUBOCTEN YaCOBUX PSiB
IOXiTHOCTEN iHBECTULIHMX aKTUBiB. [I06y0BaHO MOAENb 3aJIEXKHOCTI ITOMUTY Ha MOJIiCU JOBTOCTPOKOBOTO
CTpaxyBaHHSI BiJi MAKpOEKOHOMIYHMX (aKTOPiB, IX O9iKyBaHMX 3HAYEHb Ta CTAbIIBHOCTI eKOHOMIKU. PO3pobiieHo
iMmiTanifiny Mmozesb IisiIbHOCTI KOMIIaHii 3 ybesnedeHHs XUTTs. [1o6y1oBaHO AMHAMIUHY ONTUMI3alLifiHy MOJeJIb
yIpaBJliHHS (PiHAaHCOBMMU MTOTOKaMU CTPaXOBMKA Ha IOBFOCTPOKOBUI nepion. @opmMyBaHHS KOPOTKOCTPOKOBOI
cTparerii 37iICHEHO Ha OCHOBi KOMIIJIEKCY MOZEJIEN alalITUBHOIO IIPOTHO3YBAHHS JOXiHOCTEN aKTUBIB Ta

onTMizauii ¢GiHaHCOBOI MisSIBHOCTI CTPax0BO1 KOMIIaHii.



2. The justification of theoretical approaches and development of the economic and mathematical models complex
for life insurance company's financial flows forecasting and management is done in the dissertation. The approach
to stochastic processes selection for modeling of the time series dynamics of assets returns is suggested. The
model of the dependence of long-term insurance polices demand on macroeconomic factors, their expected
values and economic stability is developed. The simulation model of a life insurance company operation is
developed. The dynamic optimization model for the financial flows management of a life insurance company is
developed, which allows determination of the long-term strategy of asset allocation. Forming of the short-term
investment strategy is implemented on the basis of system of models of adaptive forecasting of assets returns and
optimization of a life insurance company's financial operation.
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