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

Tema gucepranii:
1. EkKoHOMiKO-MaTeMaTu4yHe MOJEIOBAHHS CUCTEMHU aKTyapHOTO OLiHIOBAHHSI HeJlep>KaBHUX MEHCIHNX QOH/IB

2. The economic and mathematical modeling of the system of actuarial evaluation of unstate pension funds

Pedepar:

1. O6’eKT mOCiI>KEeHHS: MPOLeC aKTyapHOTO OLiHIOBAHHS JislJIbHOCT] HeJlep>KaBHUX [IeHCIlHUX QOH[IiB; MeTa
PpOOOTH: TIOJISITA€ B PO3POOLi EKOHOMIKO-MaTEMAaTUYHUX MOJeJIell CUCTEMU aKTYapHOTO OLiHIOBAaHHS JisIJIbHOCTI
HeJlepKaBHUX MeHCINHUX QOHTIB; METOIMKa NOCTiKEHHS Ta arlapaTypa: JIOTiYHUI aHajli3, CHCTEeMHU Miaxin,
€KOHOMIKO-MaTeMaTU4Hi METOIU MOJI€JIIOBAHHS: CTOXaCTUYHE MOJEJII0BaHHS, EKOHOMETPUUYHE MOJIEJIIOBAHHS,
MaTeMaTU4He IPOrpaMyBaHHs, METOAU (PiHAHCOBUX OOUMCIIEHD, MOZEJb JIepeBa Lijlell; TEOPETUYHI Ta IPaKTUYHi
Pe3yJIbTaTU: YIOCKOHAIEHO iHTErpoBaHy CUCTEMY EKOHOMIKO-MaTeMaTUYHUX MOJIEJIEN aKTyapHOTO OIiHIOBaHHS
nissmeHOCTI HIT®. Mogerni ¢piHaHCOBUX IIOTOKIB, SIKi pO3p06JIeHO SIK MOZeJli CTPOKOBUX Ta OJHOPAa30BUX MEHCIMHUX
BUILJIAT, METOOWYHUI NiJXi7, 10 IPOrHO3YBAaHHS [islJIbHOCTI HeJlep>KaBHUX NeHCIHMX QOH[IIB, IKMI 3aCHOBaHUM Ha
CHUHTE3] TPbOX METO/IB, AiCTaJIM MIOAAJIIIOIO PO3BUTKY: CTOXACTUYHI MOZEJIi aKTyapHOTO OLHIOBAHHS, SKi
PO3pOO6JIEHO Y BiZIIOBIAHOCTI 4O YMHHOTO MEHCIIHOr0 3aKOHOIaBCTBA [IJ151 IIPOBEAEHHS aKTyapHOI OLiHKY KiJIbKOCTI

yuacHukiB HII®, iimoBipHOCTI HennaTocnpomoskHocTi HIT® Ta po3pobku crparerii HII®, meToguyHe 3a6e3redyeHHs



iHpopMmaLiiHO-aHaNTITUYHOI CUCTEMHU MiATPUMKY NIPUMHATTS pillleHb B aKTyapHOMY OLiHIOBaHHi fismbHOCTI HITD;
[IPAaKTUYHE 3HAYEHHS OTPUMAHNX PEe3yJbTaTiB IIOJISITa€ B TOMY, IO BOHY JO3BOJISIIOTh BUPIIINTH HAYKOBO-
IIPAKTUYHE 3aBIAHHS PO3POOKM TEOPETUYHMX T10JIOKEHD i IPAKTUYHUX PEKOMEHIALiN i3 3aCTOCYBaHHSIM
€KOHOMiKO-MaTeMaTUYHUX METOJiB i MOJeJIell aKTyapHOTo OLiHI0BaHHS AisyibHOCTi HIT®; npenmer i cTymiHb
BIIPOBAJPKEHHSI: PO3POOKHU BIPOBAIPKEHI B TPaKTUUHY AistybHiCTs HT "Bigkputnii HegepskaBHU NeHCITHUI QOoHT,
"Onopa”, TOB "IleHciltHO-aKTyapHUI1 KOHCYJIbTAHT"; cepa BUKOPUCTAHHS: aKTyapHe OLiHIOBaHHSI JisJIbHOCTI

HeJlepKaBHUX MEeHCIMHMX (QOHiB, HaBYaJIbHUI NIpOLiEC.

2. Object of research: process actuarial evaluation activity of unstate pension funds; the purpose of work: consists
in development economic-mathematical models of system actuarial evaluation activity of not state pension funds;
technique of research and the equipment: the logic analysis, the system approach, economic-mathematical
methods of modelling: stochastic modelling, econometric modelling, mathematical programming, methods of
financial calculations, model of a tree of the purposes; theoretical and practical results: the integrated system
economic-mathematical models of actuarial evaluation activity UPF is advanced. Models of financial streams which
are developed as model of urgent and disposable pension payments, the methodical approach to forecasting
activity of not state pension funds which is based on synthesis of three methods, have received the further
development: stochastic models actuarial evaluation which are developed according to working pension legislation
for posting actuarial estimations quantity of participants UPF, probabilities of insolvency UPF and development of
strategy UPF, methodical maintenance of information-analytical system of support of decision-making in actuarial
evaluation activity UPF; practical value of the received results consists that they allow to solve a scientific —
practical problem of development theoretical positions and practical recommendations with application of
economic-mathematical methods and models actuarial evaluation activity UPF; subject and degree of introduction:

development are entered into practical activities "The Open unstate pension fund "Opora”, "The pension of
actuarial the adviser"; sphere of use: activity of unstate pension funds, educational process.
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