O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHHH 00J1iIKOBHI HOMep: 0412U000170
Oco006J1uBi TO3HAYKH: BinKpura

JaTa peecrtpaunii: 31-01-2012

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. bpatuk Muxaino BacunboBud

2. Bratyk Mykhailo Vasylyovych

KBasmigikamis:

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

IIIndp HaykoBOi ceniaibHOCTI: 01.01.05

Ha3zBa HayKOBOIi CIeniaJIbHOCTI: Teopis IMOBIPHOCTEN i MaTEMATMYHA CTATUCTHUKA

T'anyss / ramysi 3HaHB. He 3aCTOCOBYETHCS

OcBiTHBO-HayKOBa Mporpama 3i creniaJbHOCTI: He 3acTocoByeTbCs

Jlara 3axHcCTy: 23-01-2012

CreniaJbHICTh 32 OCBiTOIO: 8.080101

Micue po6oTH 3400yBayva: Haujonanbuuii yHiBepeuteT "KueBo-MorunsHcbKa akagemis'”

Kopg 3a €IPIIOY: 16459396

Micue3Haxoa KeHHS: 04655, M. Kuis, By I'. CkoBopoy, 2

dopma BaacHOCTI:
Cdepa ynpaBiiHHSA: Kabiner minicTpis

ImenTudikarop ROR: He zacrocoyerbcs



I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
Iudp cnenianizoBaHoi BYEHOI pagH (pa30Boi CIeNiai30BaHOi BY€HOI pagH): [ 26.001.37

IloBHe HaiMeHYBaHHSI IOPHUAHUYHOI 0COOM: KuiBChKuil HaLiOHAbHMIA YHIBEpCUTET iMeHi Tapaca

[IleByeHka

Kog 3a €IPIIOY: 02070944

Micqesﬂaxo,lpKeHHﬂ: ByJI. Bononumupceka, 60, M. Kuis, KuiBceka 06:1., 01033, Vkpaina
dopma BaacHOCTI:

Cdepa ynpaBitiHHS: MinictepcTBo oCBiTH i HayKu YKpainu

InenTugikarop ROR: He zacrocosyerscs

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

IloBHe HaliMEeHYBaHHSI IOPHUAUYHOI 0COOM: Kuichkuil HauioHaIbHMI yHiIBEpCUTET iMeHi Tapaca

[lleByeHKa

Kopg 3a €IPIIOY: 02070944

Micue3Haxoa>KeHH: 01033, m. Kuis, ByJI. Boslopumupceka, 64
dopma BaacHOCTI:

Cdepa ynpaBiriHHS: MiHicTepCTBO OCBITH | HayKy YKpaiHu

ImenTudikarop ROR: He zacrocoyerbcs

V. BimomocTi npo gucepraniio
Moga guceprariii:
Koy TeMaTHYHUX PYOPHK: 27.43.15

Tema guceprauii:
1. Touni popmysny, AIMOBIpHICHI OLiHKY Ta QYHKIiOHA/IbHI TPAaHUYHI TeOpEeMU y 3aCTOCYBaHHi 110 GiHaHCOBOrO

iHBECTYBaHHS B PU3NKOBi aKTUBH.

2. Exact formulae, probability estimates and functional limit theorems applied to financial investments into risky
assets.

Pedepar:

1. Inceprauiiiny po60Ty IIPUCBSIY€HO BUBYEHHIO CTpaTeriil iHBeCTyBaHHS Ta IMOBIPHOCTI GaHKPYTCTBA [J1s JesIKUX
MOJeJIEN MTPOLECY PU3UKY CTPAXOBMX KOMIIAHIN, L0 3aiMAIOThCS iHBECTULIIHOIO AiSI/IbHICTIO Y PU3UKOBI aKTUBU Ha
(piHaHCOBOMY pUHKY. [I06y1OBaHO OLiHKYM MMOBIPHOCTI 6aHKPYTCTBA Ta BiJIOBiHi CTpPATerii iHBECTYBaHHS IJIs1
6iHoMmianbHOI MOZesIi Ipoecy pu3UKy CTPaxoBOi KOMIIaHil, a TakoxX s mozerti Kpamepa-Jlynn6epra 3a
MO>KJIMBOCTI iHBECTYBaHH4 KalliTajlly B OJMH YY1 KiJIbKa BUAIB aKkuiil. I 3mimaHoi Mogesi IpoLecy LiHu aKiii
IOBEJEHO 30DKHICTh MAKCHMaJIBHOI iIMOBIPHOCTI yCIIiXy Ta 3HalIeHO OLiHKM IMOBIPHOCTI 6aHKpPYTCTBA B 3311a4i

KBAHTUJIBHOT'O X€IPKYBaHH.



2. Thesis is devoted to the investigation of investment strategies and ruin probabilities for some models of
insurance companies that invest their capital into the risky asset on financial market. Ruin probability estimates
and investment strategies for binomial model as well as for Cramer-Lundberg model in the case of possibility to
invest its capital into one or into a finite number of stocks are obtained. Convergence of maximal success

probability is proved in the problem of quantile hedging.

Jep>kaBHHH peecTpauiiiHuii Homep [IiP:

IIpiopuTeTHHI HaNIpSIM PO3BUTKY HayKH i TEXHIKH:
CrpareriyHui NpiopUTEeTHUI HAIIPSIM iHHOBaLilHOI IiJIBHOCTI:
ITiZcyMKH BOCTiI>KEeHHS:

Iy6sikamii:

HaykoBa (HayKOBO-TE€XHiYHa) IPOAYKILis:
ConiasIbHO-€KOHOMIYHA CIIPSIMOBAHICTh:

OxopoHHi gokymeHTH Ha OIIIB:

BrnpoBaaykeHHs pe3yJIbTaTiB AHCepTalii:

3B'S130K 3 HAYKOBHMH T€EMaMH:

VI. BizoMocTi mpo HayKOBOr0 K€PiBHUKa /KePiBHHUKIB (KOHCYJIbTAaHTA)

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Mimypa [Ozig CrenaniBHa

2. Mishura Yuliya Stepanivna

KBasigikanis: 1.¢p.-m.u., 01.01.05
InenTudikarop ORCID ID: He 3acrocosyerscs
JoparkoBa indpopmamnist:

IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI OCOOH:
Kopg 3a €1PIIOY:

Micue3HaxoO KeHHSI:

dopma By1acHoCTI:

Cdepa ynpasiiHHS:

InenTudikarop ROR: He zacrocosyerscs

VII. BigomocTi npo odiifiHuX ONOHEHTIB Ta PELeH3€HTiB
OdiniiiHi OIOHEHTH
BiacHe Ilpi3Buie Im'sa I1o-6aTbKOBI:

1. €neriko SIpocnas IBaHOBUY



2. €nemnko fpocnas IBaHOBUY

Keasmigikanis: 1.¢.-m.H., 01.01.05
ImenTudikarop ORCID ID: He zactocoyerbcs
JoparkoBa iHdopmamist:

IloBHe HaliMeHYyBaHHSI IOPHUAHUYHOI OCOOH:
Kopg 3a €IPIIOY:

Micue3Haxoa KeHHS:

dopma BiracHocTi:

Cdepa ynpasiiHHS:

InenTudikarop ROR: He zacrocosyerscs

Baacue IlpizBuuie Im's I1o-6aTbKOBI:
1. Paguenko Bagum MukonanioBuy

2. Paguenko Bagum MukoaiioBru4
KBasigikanis: n.¢.-m.u., 01.01.05
InenTudikarop ORCID ID: He 3acrocosyetscs
JopaTrkoBa indpopmanis:

IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI OCOOH:
Kop 3a €IPIIOY:

Micue3HaxoaKeHHS:

dopma BaacHOCTI:

Cdepa ynpasiiHHS:

ImenTudikarop ROR: He zacrocoyerbcs

PeuenseHTu

VIII. 3aKkJII04Hi BiZoMOCTi
BiiacHe IIpizBuie Im'sa Ilo-6aTbKOBi

roJIOBH pagu

BiiacHe IIpi3Buie Im'sa ITo-6aTbKOBI

roJIOBYIOYOrO Ha 3aciJaHHi

BignoBigasibHHUI 3a MiATOTOBKY

00JIIKOBHX JJOKYMEHTIB

PeecTparop

Toponniit Muxaitno ®enopoBuy

T'opopniit Muxaiino ®egoposuy



KepiBuuk Bigginy YKpIHTEI wo e
BiZITIOBiZaIBHUM 3a peecTpallilo HayKoBoi IOpuenko T.A.

JisiIbHOCTI




