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Pedepar:

1. luceprarifina po6oTa rpucBsYeHa BUPillIeHHIO TUTaHb, MIOB'I3aHUX 3 MOJEJIIOBAHHSIM [IisIJIbHOCTI iHBeCTopa Ha
(piHaHCOBOMY Ta CTPaXOBOMY PUHKAX, & CaMe: MOJIEJIIOBAHHS 1iH PU3MKOBUX aKTUBIB, 3HAXOIKEHHS ONITUMAaJIbHUX
yIIpaBJiiHb NOPT(eeM aKTUBIB, TOOYAyBaHHS OLIIHOK /17151 IMOBIPHOCTI HEPO30OPEHHS CTPAx0BOi KoMNaHii. B sikocTi
MaTeMaTU4YHOI MOJieJli eBOJIOLi IiHY PU3UKOBOTO aKTUBY BUKOPUCTOBYBajack Moaesb [1. Kiapka Ta mogudikaris
mogedi I1. CamyesibCOHa, 1110 BKJIIOYA€ CTPUOKONOAIOHY KOMIIOHEHTY. Po3risnanock QyHKIiOHyBaHHS CTPaxoBoOi

KOMIIaHii y HerepepBHUM Ta IUCKPETHUH Yac.

2. The thesis is devoted to solution of problems related with the modeling of investor's activities at the financial
and insurance markets, namely: modeling of risky asset prices, finding the optimal management of assets portfolio,
estimates for the probability of non-ruin of an insurance company. As mathematical model of the evolution of risky
asset prices the model of P. Clark is used together with the modification of the P. Samuelson model, which includes
jump component. The functioning of the insurance company in continuous and discrete time is under



investigation.
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