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1. ImiTanifine MOJe/II0BaHHS Ta ONTHUMI3allis IapaMeTpiB [IEPECTPAXYBAIBHOI HisJIBHOCTI CTPAxOBUX KOMIIaHIN
Ykpainu

2. Simulation and Reinsurance Parameters Optimization of the Ukrainian Insurance Companies

Pedepar:

1.V npuceprauii po3risiHyTO NepenyMmoBH, iCTOPII0 PO3BUTKY, Cy4aCHUI CTaH, CYIIEPEYHOCTI Ta NIEPCIIEKTUBU
PO3BUTKY YKPaiHCBKOTO PUHKY CTPaxXOBUX I10CJIYT, IPOAHAI30BaHO iCHYI04i EKOHOMIKO-MaTeMaTUYHi METOIU
MOJIEJIIOBAHHS 1 IPOTHO3yBaHHS PU3UKY HEIIATOCIIPOMOXKHOCTI CTPaxoBOi KOMIIaHii, 3alIPOIIOHOBAHO HOBI MOZEJIi
Ha OCHOBI iMiTallifHOTO MOJIE€/IIOBAHHS Ta IOPIBHAHO 3 PE3yJIbTaTaMU iCHYIOYMX MOJEJIEN OLiHIOBaHHA 3
BMKOPHMCTaHHs npouecy ['ayca, raMmma-po3IoAiJ Ta iHINX BUNAJKOBUX IIPOLECIB. 3alIDONIOHOBAHO HOBY
KOMILJIEKCHY iMiTalliiiHy MOJieJb OLIiHKM pU3UKY HEIlJIaTOCIIPOMOXKHOCTI CTPaxoBOi KOMIIaHii, 110 BKJIIOYae B cebe
TaKi rpynu (akTopis, K QpiHaHCOBI IOKA3HMKY, Ha SIKi BIVIMBAIOTbBHYTPIlIHI Ta 30BHILIHI NapaMeTpHy; 3aKOHOJABYi
BHMOTH 11010 PETyJII0BaHHS YYACHUKIB YKPaiHCHKOI'O PUHKIB CTPAXOBMX I10CJIY; JUHAMIYHI IIOTOKY IIPEMIl Ta

BUILJIAT; YIIPABJIiHCBKi PilIEeHHS KOMITaHiI.



2. The dissertation in vestigates the background, history, development, current status, controversies and prospects
of development of the Ukrainian insurance market; analyzes existing economic and mathematical methods for
modeling and predicting the risk of insolvency of the insurance company; offers new model-based simulation and
compared with the existing models of evaluation process using Gaussian, Gamma and other processes.
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