O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHHH 00J1iKOBHI HOMep: 0413U001823
Oco006J1uBi TO3HAYKH: BinKpura

JaTa peectpaunii: 08-04-2013

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Parysina Osiena IOpiiBHa

2. Ragulina Elena Yuryevna

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

JaTa 3axucrTy: 25-03-2013

CreniaJIbHICTh 32 OCBiTOIO: 8.080102

Micue po6oTH 34,00yBayva: Jlonenpkuii HalioHaIbHMI yHiBepcuTeT imeHi Bacuisa Cryca

Kopg 3a €IPIIOY: 02070803

Micue3HaxoaKeHHS: 21021, M.BinHuI, ByJ1. 600-piuus, 21

dopma BaacHOCTI:
Cdepa ynpaBiriHHS: MinicrepcTBo ocBiTh YKpaiHu

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 HaiMEeHYBaHHSI IOPUAHUYHOI OCOOH: [loHelLbKuil HAL[iOHANbHMI yHiBepcuTeT imeHi Bacuna Cryca
Koz, 3a €TIPTIOY: 02070803

MicuesnaxomerHﬂ: 21021, m.Binanug, Byi. 600-pivug, 21

dopma By1acHoCTI:

Cdepa praBJIiHHﬂ: MiHicTepcTBO OCBiTU YKpaiHu

InenTudikarop ROR: He zacrocosyerscs

V. BimomocTi npo guceprauiio
Mosga guceprarii:
Koau TemaTHYHHUX PYOPHK: 27.43.51

Tema gucepranii:
1. ®yHK1UiOHa/bHI BJIACTUBOCTI IMOBIPHOCTI HE6AHKPYTCTBA CTPAXOBOi KOMIIAHII Ta iX 3aCTOCYBaHHS

2. Functional properties of the survival probability of an insurance company and their applications

Pedepar:

1. ocaimxeHo PyHKLiOHAbHI BIaCTUBOCTI IMOBIPHOCTE! HEOAHKPYTCTBA CTPAax0OBOi KOMIIaHii Ha HECKIHUEHHOMY
1 CKIHUEHHOMY IIPOMIKKAX 4acy B KJIACUYHIN MOJEJIi PU3UKY 11 MOJIEJIi PU3UKY 3i CTOXaCTUYHUMU IIPEMISIMU 1A
iHBeCTyBaHHi KarliTany TiIbKY B 6€3pM3MKOBUI aKTUB, & TAKOXK IPY iHBECTYBaHHI KaliTasy B 6€3pU3MKOBUI i
PU3UKOBUM akTHBU. OTpUMaHi pe3ysbTaTd BUKOPUCTAHI /1711 TOUHOTO 1 HabGJIVDKEHOro 3HaXO/I>KEHHS IMOBIpHOCTI
HeO6aHKPYTCTBA Ta KEPYBAaHHS HEIO.

2. We investigate functional properties of infinite-horizon and finite-horizon survival probabilities of an insurance
company in the classical risk model and the risk model with stochastic premiums when the surplus is invested in a
risk-free asset only, and also in a risk-free and risky assets both. We use the obtained results for exact and
approximate calculation of the survival probability and for control by this characteristic.

Jdep>kaBHHHM peecTpaliiiHuii Homep [IiP:



IIpiopuTeTHHI HaNIpSIM PO3BUTKY HayKH i TEXHIKH:
CrpareriyHui# NpiopHTETHHUI HAIIPSIM iHHOBaLiHHOI AiSJILHOCTI:
IlizcyMKu BOCIiAKEHHS:

Iyosikarrii:

HayKkoBa (HayKOBO-TE€XHiYHa) IPOAYKILis:
Comnia;ibHO-eKOHOMIYHA CIIPSIMOBaHiCTh:

OxopoHHi gokymeHTH Ha OIIIB:

BrnpoBaakeHHs pe3yJIbTaTiB AHCepTalii:

3B'SI30K 3 HAYKOBHMH TEMaMH:

VI. BizomocCTi Ipo HayKOBOr0 KEPiBHHKA /KEPiBHUKIB (KOHCYJIbTaHTA)

Bsacue IlpizBuuie Im's I1o-6aThKOBI:
1. bongapes bopuc Bosogumuposny

2. Bondarev Boris Vladimirovich

KBasigikanis: n.¢.-m.u., 01.01.05
InenTudikarop ORCID ID: He 3acrocosyetscs
JoparkoBa indpopmamnist:

TloBHe HaliMeHYBaHHSI IOPHUAHUYHOI OCOOH:
Kop 3a €IPIIOY:

Micue3HaxoaKeHHS:

dopma BaacHOCTI:

Cdepa ynpasiiHHS:

ImenTudikarop ROR: He zacrocosyerbcs

VII. BizomocTi npo odiniiHNX ONIOHEHTIB Ta PELeH3€HTIiB
OdiuiiiHi OTIOHEHTH
Baacue IlpizBumie Im's Ilo-6aTbKOBI:

1. Mimypa [Omig CrenaniBHa

2. Mimypa FOuist CrenaHiBHa

KBasigikanis: 1.¢.-m.u., 01.01.05
ImenTudikarop ORCID ID: He zactocoyeTrbes
JonaTkoBa iHdopmalist:

IloBHEe HaMEHYBaHHS IOPHIHYHOI 0COOH:



Kopg 3a €IPIIOY:
Micue3HaxoaKeHHS:
dopma BaacHOCTI:
Cdepa ynpasiiHHS:

Imentudikarop ROR: He zacrocoyerbcs

BaacHe IlpizBume Im'st [10-6aThKOBI:
1. €neiko fApocnas IBaHOBUY

2. €neniko fpocnas IBaHOBUY

KBasigikanis: n.¢.-m.u., 01.01.05
InenTudikarop ORCID ID: He 3acrocosyerbes
JoparkoBa iHdpopmamnist:

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

Micue3Haxoa KeHHSI:

dopma Bi1acHoCTI:

Cdepa ynpasiiHHS:

Inentudikarop ROR: He zacrocosyerscs

PeuenseHTu

VIII. 3aKkJII04Hi BiZoMOCTi
BiiacHe IIpizBuine Im'sa I1o-6aTbKOBI

TOJIOBH pagu

BsiacHe IIpi3Buie Im'sa ITo-6aTbKOBI

rOJIOBYIOYOrO Ha 3acCifiaHHi

BigmoBigasbHUH 32 MiATOTOBKY

00JIIKOBHX JJOKYMEHTIB

PeecTpartop

KepiBHuk Bigginy YKpIHTEI, mpo €
BiZIIOBiZaJIbHUM 3a peECTpallil0o HAyKOBOi

OisIIBHOCTI

Kosayenko [Opiit BacunboBuy

Kosauenko Opiit BacuinboBuy

FOpuenko T.A.



