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Pedepar:

1. Incepraniiine OOCTiIKEHHS [TPUCBSIYEHO PO3POOJIEHHIO KOHIENITYyalbHOTO MiIXOAY 10 MOJIETIOBAHHS
ONTUMAaJIbHOI CTPYKTYpH IEHCIHOI cucTeMu YKpaiHy, 10 6a3yeThCsl Ha KOMIIJIEKCHOMY BUKOPUCTaHHI €KOHOMIKO-
MaTeMaTU4YHVX METO/IiB Ta MOZEJIEN MEeHCIMHNUX BUILIAT 3 Pi3HUX PiBHIB [IEHCIHOI CUCTEMU, BIIPOBAKEHHS SIKOTO
cripusie poOpMyBaHHIO YMOB €(PEKTUBHOTO BUPillleHHS NTpobyiemMu pedpOopMyBaHHS IIEHCIHOI CUCTEMU.
YIOCKOHAsIEHO MaTEMATUYHY MOZEJIb aHaJli3y CTpPATEeri y4acTi JII0JUHU Ta MigIIPpUEMCTBA B IIEHCINMHIN cucTeMi Ta

MOJeJIIOBaHHS YXUJIEHHS Bif BijpaxyBaHHsI KOLITiB Ha II€HCIilHe 3a0e3I1eYeHHs 3a JonomMorow Mmogudikanii mogesni
Aninrxema-CeHJIMO; MOJI€JIb PO3PaxXyHKYy IIE€HCIi 3 COiapHOoi Ta HAKOMMUYYBaJIbHOI CUCTEMH, KA BPAXOBY€E
HEBU3HAYEHICTh CIiBBiIHOIMEHHS MiHIMaIbHOI Ta cepeHbOi 3ap0ob6iTHOI M1aTH; MOZEeJIb IIOKOJIiHb, 110

[IepeTUHAIOTHCS, IKa BPaxOBYy€e TPU PiBHI CUCTEMU IIEHCIMHOr0 3ab6e3leyeHHs! Ta CTPYKTypy NOPTdeisi BHECKIB y



HeHCiliHy cuctemy. Po3po6eHo MeToAUYHII Nifxia 10 BUpilleHHs Tpo6ieMUu peOpPMYBaHHS CTPYKTypU
MEHCIMHOI CUCTEMU, SIKUI I'PYHTYETLCS HA BpPaXyBaHHI Pi3HUX CTpaTEriil y4aCHUKIB [IEHCIMHOI CUCTEMU TPbOX
PiBHIB, 10 la€ 3MOTy aHaJli3yBaTH BILIMB CTPYKTYPU BHECKIB Y IIEHCIHY CUCTEMY HE TUIBKYU Ha JOXOJAM i BUTPATU
JIIOJMHU Ta COJIiaPHOTO MEeHCIHOro GoHAy NepKaBH, a i Ha IPUOYTOK i TOYKY 6€330MTKOBOCTI MiATIPUEMCTB.
Po3po6sieHo cucTemy NiATPUMKU IPUMHATTS pillleHb BUOOPY HellepKaBHOTO MEeHCIHOro GoHy, sIka BpaxoBye
sKicHi Ta KisbKiCHI XapaKTepUCTUKH IisIIbHOCTI HeJlepKaBHUX MEeHCIMHMX QOHIIB, JoloMarae iHIUBiTyyMam Ta
po60TOaBLISIM 00paTU ONITUMAJIbHUIN HeJlepKaBHUM NMEeHCIMHUI QOHZ, 17151 Y4acTi y HAaKOIIMYyBaJIbHOMY PiBHI
CHACTEMHU NIEHCIMHOro 3a6e3nedeHHs. Po3po61eHO KOMILJIEKCHY CUCTEMY €KOHOMIKO-MaTeMaTUYHUX MO eJIeN
OOIpyHTYBaHHS ONTUMAaJIbHUX [IapaMeTpPiB CTPYKTYPHU MEHCIIHOI crucTeMH, 110 ToJISIrae y 6araToKpuTepiaabHii
OLIiHIIi IIEHCIMHOI CUCTEMH, B SIKY BXOATH IIOKA3HMKU YMCTOTO JJOXOAY IIPOTATOM KUTTS JIIOAUHY 3 YpaXyBaHHIM
KoediljieHTiB nepesary, KoeQillieHT 3aMillleHHs 3apO0iTHO] MJIaTH NEHCIi€l0, CyMapHa PisHULS MK JOXOJaMU Ta
BUJIATKaMH IIeHCilHOTo QOHAY COJiIapHOi CUCTeMHU, BUTATKY POOOTOABLIIB HA MEHCiHe 3a0e3Ie4eHHs OJIHOT0
IpaliBHUKA, B yMOBax HEBU3HAYEHOCTI TEMITY 3pOCTaHHS 3apO0iTHOI [1JIaTH Ta JOXiAHOCTI HAKONINYyBaJIbHOTO
(doHIy, 10 Jae 3MOTy BpaxyBaTU BILUIUB CTPYKTYPHU MEHCIHOi crcTeMu Ha piHaHCOBI IOKa3HMKU BCiX OCHOBHUX

YYaCHUKIB IIEHCIMHOI CUCTEMMU.

2. The dissertation research is devoted to the development of a conceptual approach to modeling the optimal
structure of the pension system of Ukraine, based on the integrated use of economic and mathematical methods
and models of pension benefits from different levels of the pension system. The mathematical model of the
analysis of person and the enterprise participation strategies in pension system and modeling of evasion from
payment of means for pension maintenance by means of modification of model Alingham-Sendmo is improved; a
model for calculating pensions from the solidarity and accumulative system has been improved, which takes into
account the uncertainty of the ratio of the minimum and average wages. Overlapping generation model, which
takes into account three levels of the pension system and the structure of the portfolio of contributions to the
pension system has been developed. A methodical approach to solving the problem of reforming the structure of
the pension system, based on different strategies of participants in the pension system of three levels, which
allows to analyze the impact of the structure of contributions to the pension system on human income and
expenditure, the state pension fund, profit and break-even point of enterprises. A decision support system for the
selection of a private pension fund has been developed, which takes into account the qualitative and quantitative
characteristics of private pension funds and helps individuals and employers to choose the optimal private pension
fund to participate in the funded pension system. A comprehensive system of economic and mathematical models
for substantiating the optimal parameters of the structure of the pension system has been developed, which
consists in a multi-criteria assessment of the pension system. The system contains indicators of net income during
a person's life, taking into account the coefficients of preference, the coefficient of salary replacement by pension,
the total difference between income and expenditure of the solidarity pension fund, employers' pension
expenditures per employee, in conditions of uncertainty of wage growth which makes it possible to take into
account the impact of the structure of the pension system on the financial performance of all major participants in
the pension system.
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