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V. BimomocTi npo guceprauiio
Mosga guceprarii:
Koau TemaTHYHHUX PYOPHK: 06.35.51

Tema gucepranii:
1. EKoHOMiKO-MaTeMaTh4YHe MOEIOBAHHS OLIiHIOBAaHHS Ta IPOTHO3YBAaHHS PO3BUTKY IIEPECTPAXOBOTO PUHKY

2. Economic modeling and forecasting evaluation of reinsurance market

Pedepar:

1. O6'eKT BOCIiIPKEHHS: IPOLECH COLiaJIbHO-€KOHOMIUYHOT0 pO3BUTKY IlepecTpaxoBoro puHky (I1P); meTta po6oTu:
PO3pOOKa TEOPETUKO-METO0JIOTIYHUX 3acajl Ta iIHCTPYMEHTAPil0 EKOHOMIKO-MaTeMaTUYHOIO MOJEIOBAHHS
OLiHIOBaHHA Ta IIPOTHO3YBaHHS PO3BUTKY [1P; MeTOIM NOCIIIKEHHS Ta anlapaTypa: METOAU eMIIIPUYHUX |
TEOPETUYHUX JOCIIIPKEHD, aHAJII3 i CUHTEe3, IPyITyBaHH4, JIOTiYHE y3araJbHEHHS, OPiBHAJIBHUM i CTAaTUCTUYNN
aHaJli3, METOAM aKTyapHUX PO3PAXYHKIB, KOPEJIALiHO-PErpeciiHni aHali3, F'apMOHINHNAN aHali3, OoNTUMi3aLiiHi
METOAM, METOJ, I'PABITALIIIHOIO MOJIE/IIOBAHHS, CTPYKTYPHUM aHaJi3; TEOPETUYHI i IPaKTU4Hi pe3yJIbTaTu:
OOGI'PYHTOBAHO KOHIIETIL{I0 MO/IEJIIOBAaHHS OLiHIOBAaHHS Ta IIPOTHO3yBaHHS PO3BUTKY [1P; po3pobieHo mopenb
olliHIOBaHHS MicTKOCTi [1P; po3po6seHo Mofiesb OLiHIOBaHHS piBHS BinkpuTocTi 1P sk cunu rpasitauiiiHoro
TSDKiHHSI MDK KpaiHaMuy; po3po06sIeHO MOJieJlb OLIiHIOBaHHS piBHS piHaHCOBO]i 6e3mneku 1P, sika 3acHOBaHa Ha:
noby0Bi afUTUBHOI TPEeHI-LMKIiYHOI Mozesi piHaHCOBOi 6e3MeKu CTPaxOBOro pUHKY Ha OCHOBI METOZIB

IIeKOMIIO3MLIii YacoBOro psify, JIiHIITHO-rapMOHIHMX TPEeHiB, 3aCTOCYBaHHI MeToziB Oyp'e aHai3y, HOCIiIPKEeHH]



(YHKLiI Ha eKCTPEMYM; MOJIeJli OLiHIOBaHHS pu3uKy [1P: IMOBipHiCHA MOJI€Jb, MOI€JIb LiJIOYMCIIOBOTO OLiHIOBaHHS
pusuky [1P; moneni GyHKIiN IONUTY i Mpono3uLii; MoZesb OLiHIOBAaHHS PiBHS iHTerpaltlii 6aHKiBCbKOTO, CTPaxOBOT0
i mepecTpaxoBOro PUHKIB K P00y, YMCEJIbHUK SKOTO [IPeNCTaBlIeHUN y BUIJISZ CyMU TPbOX BEJIMYNH
XapaKTEPUCTUKHU CTYIIEHS B3a€MONIPOHUKHEHHS OaHKIBCbKOT0, CTPAX0OBOTO i IEPECTPAXOBOr0 PUHKIB, 8 3HAMEHHUK
BiZoOpa’kae MakCMMaJIbHO MOSKJIMBUI PiBEHb B3a€EMOIIPOHUKHEHHS JOCJIiI)KYBaHUX PUHKIB; METOAVMYHUM MiAXim 1o
BUOOPY KOHKYPEHTHUX CTpaTerili noBefiHKu yyacHUKiB [1P; MeToouuHUM NigXin 0o peryaioBaHHS aKTUBHOIO
[epecTpaxyBaHHs Ta ONTUMI3alii MOro CTPYKTYPH; OLHIOBAHHS PiBHA PU3UKY Y IIEPECTPAaXyBaHHi; METOAUYHI
IIOJIOKEHHS IO BU3HAYEHHS CTafill npouecy crabinisaunii [1P, sKi 3aCHOBaHO Ha BUKOPUCTAHHI aJITOPUTMY
BifKanieHoro y3rogkeHHd ['eina-1llensi; Mozesnb OLiHIOBAHHS KOHKYPEHTOCIIPOMOSKHOCTI y4acHUKIB [1P; CcTymiHb
VIPOBaJKEHHS: pO3POOKM BIPOBAMKEHI B IPAaKTUYHY AislIbHICTS JIirnm cTpaxoBux oprasisauiil Ykpainu,
HanioHanbHOI KOMicii, 10 37iliCHIOE Aep>KaBHE PETYJII0BAaHHS PUHKIB (piHaHCOBUX nociyT, TOB "Komnanis
"Merarek", TIAT "BECT ®AMHEHC EHJ] KPEJWT BAHK", TTPAT "JIEKA IHIIYPEHC", TTAT "®IJOBAHK", ITAT
"CTpaxoBe TOBApUCTBO "lniviBChKe", HAaBYaJIbHUI IPOLEC IPY BUKJIAAHHI TUCUUIIIIH: "EKOHOMIKO-MaTeMaTU4Hi
METOAM i MoJiesli (oNTUMi3aLiiiHi MeToau i Mogei)', "EKOHOMIKO-MaTeMaTUYHiI METOIM i MOJeJli (EKOHOMETPHUKA)",
"CTpaxyBaHH4", "MojiesIl0BaHHS B yIIpaBiiHHI (piHaHCOBUMU ITpoLiecamu” YKpaiHChbKOi akazeMii 6aHKiBCBKOI CIIpaBy;

cdepa BUKOPUCTAHHS: OLIiHIOBaHHS Ta ITPOTHO3YBAaHHS PO3BUTKY [1P, HaBuaspHUI ITpoLiec.

2. The object of study: the processes of socio-economic development of the reinsurance market (PR); Objective: To
develop theoretical and methodological principles and tools of economic and mathematical modeling estimation
and forecasting of PR; Methods and apparatus: methods of empirical and theoretical research, analysis and
synthesis, clustering, logical synthesis, comparative and statistical analysis, actuarial methods, correlation and
regression analysis, harmonic analysis, optimization method, gravity modeling, structural analysis; Theoretical and
practical results: The concept modeling estimation and forecasting of PR; The model PR evaluation capacity; The
model evaluation openness PR as the gravitational attraction between the countries; the model of evaluation of
financial security Regions, which is based on: construction additive trend-cyclical model of financial security of the
insurance market based on decomposition of the time series, linear harmonic trends, applying techniques of
Fourier analysis, research functions in extreme; PR models for risk assessment, probabilistic models, model risk
assessment integer PR; model function of supply and demand; model evaluation of the integration of banking,
insurance and reinsurance markets as a fraction, the numerator of which is represented as the sum of three values
characterize the degree of interpenetration of banking, insurance and reinsurance markets, and the denominator
reflects the highest possible level of interpenetration of the studied markets; Methodical approach to choosing
competitive strategies behavior of PR; methodical approach to the regulation of reinsurance activities and
optimize its structure; evaluation of risk reinsurance; teaching position to determine the stage of the stabilization
of Regions, which is based on the use of deferred algorithm Gale-Shapley coordination; Competitiveness
Evaluation Model PR members; the degree of implementation, development implemented in practice League of
Insurance Organizations of Ukraine, the National Commission for State Regulation of financial services "Company
"Mehatek", JSC "WEST FINANCE AND CREDIT BANK", JSC "DEKA INSHURENS", JSC "Fidobank" PJSC "Insurance
Company" sharing "the educational process in teaching subjects: "Economic and mathematical methods and
models (optimization methods and models)", "Economic and mathematical methods and models (econometrics)",

"Insurance”, "Modeling in management financial processes" Ukrainian Academy of banking; Scope: evaluation and

prediction of the PR, the educational process.
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