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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koau TemaTHyHHUX PYOpPHK: 81.14.10.07

Tema guceprauii:
1. InpopmaniitHa TexHOJIOTisI MOZEJIIOBaHHS (PiHAHCOBUX MOTOKIB (POHTy OCOOMCTOTO CTPaxyBaHHS B YMOBaX

CTOXACTUYHOI HEBU3HAYEHOCTI

2. Information technology of private insurance fund financial flows modeling under the conditions of stochastic

uncertainty

Pedepar:

1. O6'exT mocnimKeHHs - npouec popmyBaHHS PiHAHCOBUX IOTOKIB GPOHIY OCOOMCTOTO CTPaxyBaHHS; MeTa
IOCJiIKEeHHS - MiIBUIIEeHHS e(EeKTUBHOCTI MPUIHATTS pillleHb IIPY OLIiHIOBaHHI CTaHy (POHy 0COOMCTOrO
CTpaxyBaHHS IIJIIXOM MOJEJ0BaHHS (PiHaHCOBUX MOTOKIB (GOHAY B yMOBAaX BIUIUBY (PAKTOPiB 30BHILIHBOTO
CEepEeNOBUIIA, IKi MAIOTh CTOXaCTUYHY HEBU3HAUEHICTh; METOAM NOCIIII)KEHHS - aKTyapHa MaTeMaTHKa,
CTaTUCTUYHUI Ta PpiHAHCOBUI aHAai3 NAaHUX, TEOPisl EKCIIEPUMEHTY, YMCJIOBI METOIH; IPAKTUYHE 3HAUYEHHS -
MoJeJli I MEeTOIY LOBEAEHO [0 PiBHS MPOTrpaMHUX 3aCcO0iB, IO TO3BOJINIIO CTBOPUTHU NIPUKJIAAHY iHpOPMaLiliHy
TEXHOJIOTiI0, €(PEKTUBHICTD SIKOi OOI'PYHTOBAHO TEOPETUYHO 1 MigTBEPAKEHO MPAKTUYHO; HAYKOBI IIOJIOKEHHS €

HayKOBO-METOJMYHOIO0 OCHOBOIO JJIsl PO3PO06JIEHHS aJITOPUTMIB, METOAMK Ta 3aCO0iB NPUKIaAHOI iHOpMaLifiHO]



TEXHOJIOTii MOZIeII0BaHHS (PiHAHCOBUX MOTOKIB CTPaxoBUX (POHIB /1J151 BUPillleHHS 3aBJaHb aHAJITUYHOI AisIIbHOCTI;
HayKOBa HOBM3HA: BIleplle po3pobJieHo MoAesb PiHaHCOBUX IIOTOKIB (DOHTY OCOOMCTOr0 CTPaxyBaHHS B YMOBax
CTOXACTUYHOI HEBU3HAYEHOCTI, SIKa J03BOJIsIE BPAxyBaTH iIMOBIPHICTb JIATOCIIPOMO>KHOCTI CTPaxyBa/IbHUKIB HA
OCHOBI aHaJli3y KOHTEKCTYyaJIbHUX XapaKTePUCTHUK, 110 MiJIBULLyEe TOYHICTb [IPY OLiHIOBaHHI (PiHAHCOBOTO CTaHy
($oHIy; yIZOCKOHATIEHO MOJeJIb KOJIEKTUBHUX PUBUKIB, IO 1a€ MOXJIMBICTD OL[iHIOBATH (diHaHCOBUII cTaH QOHIY
0COOKMCTOr0 CTPaxyBaHHS 3 ypaxyBaHHSIM 3MiHM BapTOCTi (GiHAaHCOBUX IIOTOKIB i3 JUCKPETHUM YacOM; JicTaja
[IO/IQJIBLIIOrO PO3BUTKY iH(OpMaLilfiHa TEXHOJIOTiS MOZIe/II0BaHHS (PiHAaHCOBUX IOTOKIB (GOHAY OCOOUCTOTO
CTpaxyBaHHS, IO JO3BOJISIE IPOBOAUTH aHAJI3 CLieHapiiB popMyBaHHS (PiHAHCOBUX IOTOKIB, a TAKOX IiIBUIIYBAaTH
OTlepaTUBHICTh 00pO6JIeHHs iHdopMaLil 715 IPUNHATTS pillleHb B yMOBaX CTOXaCTUYHOI HEBU3HAUYEHOCTi (HaKTOpiB
30BHILIHBOTO CEPEOBUIIA; PE3yJIbTaTy AucepTalliliHoi po6oTu BrposaaxeHo: y CK "YkpaiHcbka cTpaxoBa rpymna”
(axT BipoBaaKeHHs Bif 17.02.2016 p.), y [TAT "TIPOMCTPAX" (axkT BnpoBazpkeHHs Bif 05.05.2016 p.), y
HanionanbHnii aepokocMivHuil yHiBepeuteT im. M. €. JKyKoBCbKOro "XapKiBCbKUI aBiallilHAY iHCTUTYT" (aKT
BIpoBagKkeHHs Bix 05.09.2016 p.); rany3b BUKOPUCTAHHS - aHAJTUYHA [AisJIbHICTb IIPU NPOBELIEHHI 0COOKCTOro

CTpaxXyBaHHA.

2. The object of research is the process of the private insurance fund financial flows formation; research purpose is
increase in efficiency of decision making in case assessment a condition of fund of private insurance by modeling
financial flows of fund in the influence factors of the external environment which have stochastic uncertainty;
research methods - actuarial mathematics, statistical and financial data analysis, experimental theory, numerical
methods; practical significance of the results obtained - models and methods were developed to the level of
software tools, which made it possible to create applied information technology, which efficiency was proved
theoretically and confirmed in practice; scientific provisions is a scientific and methodological basis for the
development of algorithms, methods and tools of applied information technology for insurance funds financial
flows modeling for solving the problems in analytical activity; the scientific novelty of the work consists in: for the
first time the model financial flows of the private insurance fund has been developed in the conditions of
stochastic uncertainty, which allows to consider the probability solvency of policyholders on the basis of analysis
contextual characteristics, improves accuracy in assessing the financial condition of the fund; collective risks
model was improved, which makes it possible to assess the financial condition of the private insurance fund allows
to consider the change in the cost of financial flows with discrete time; the information technology of modeling
the financial flows of the private insurance fund has been further developed, which allows for a detailed analysis of
the scenarios for the formation of financial flows, as well as improving the efficiency of processing information on
the financial condition of the fund for decision-making under conditions of stochastic uncertainty of
environmental factors; the results of the thesis are implemented: in the insurance company "Ukrainian Insurance
Group" (act of implementation of 17/02 /2016), in a private joint-stock company "Promstrakh” (act of
implementation of 05/05/2016), in the National Aerospace University named after N.Ye. Zhukovsky "Kharkiv
Aviation Institute" (act of implementation of 05/09/2016); the field of application is an analytical activity in
personal insurance.
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