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Pedepar:

1. Incepraniiine 0OCIiIyKEHHs IPUCBSIYEHO PO3POOJIEHHIO KOHIEINITYyalbHOT0 MiIX0NY 10 MOJIEJIOBaHHS
ONTUMAJIbHOI CTPYKTYpH NEHCIMHOI cucTeMU YKpaiHy, 10 6a3yeThCs Ha KOMIIJIEKCHOMY BUKOPUCTaHHI €KOHOMIKO-
MaTEeMaTU4YHVX METOIB Ta MOJEJIEN NTEHCIMHNUX BUILIAT 3 Pi3HUX PiBHIB [IEHCINHOI CUCTEMU, BIIPOBAJKEHHS SIKOTO
cripysie pOpMYBaHHIO YMOB e(peKTUBHOIO BUpileHHs [1pobiemMu pedopMyBaHHS ITEHCINHHOI CUCTEMHU.
YIOCKOHAJIEHO MaTEMATUYHY MOZEJIb aHAJIi3y CTpPATEri y4acTi JII0IUHU Ta MigIIPUEMCTBA B IIEHCIMHIA cucTeMi Ta

MOJIEIIOBaHHS YXUJIEHHS BiJl BijpaXyBaHHS KOIUTIB Ha MIE€HCilHe 3abe3MedyeHHs 32 AooMoroo moaudikanii moaesti



Aniarxema-CeHAMO; MOZIE€JIb PO3PAXyHKY MEHCII 3 COiIapHOi Ta HAKONMYYBAaJIbHOI CUCTEMHU, SIKA BDAXOBYE
HEeBU3HAYEHICTh CMiBBiIHOMEHHS MiHIMaIbHOI Ta cepeqHbOi 3apO06ITHOI IIJIATH; MOMIEJTb TIOKOJIiHb, 10
[IepeTUHAIOTHCS, sIKa BPaxOBYy€e TPU PiBHI CUCTEMU IEHCIMHOr0 3a0e3M1eYeHHsI Ta CTPYKTYpPYy NOPTQeist BHECKIB y
NEHCIMHY cucteMy. PO3p0o06sieHO METOOVMYHUI HifIXi], 10 BUPilleHHS MpobaeMu pepOpMyBaHHS CTPYKTypU
[IEHCINHOI CUCTEMH, IKUM I'PYHTYETLCS HA BPaXyBaHHI PiI3HUX CTPATEriil yYaCHUKIB [IEHCIMHOI CUCTEMU TPbOX
PiBHIB, 10 1a€ 3MOTY aHaJIi3yBaTHU BIINB CTPYKTYPU BHECKIB y IIEHCIHY CUCTEMY HE TUIBKYU Ha JOXO[AM i BUTPATU
JIIOJMHU Ta COJIiIaPHOTO MEeHCIIHOro GpoHay nep>kaBH, a i Ha IPUOYTOK i TOUKY 6€330MTKOBOCTI IIiATIPUEMCTB.
Po3po6seHo cucteMy NigTPUMKA NIPUMHATTS pilleHb BUOOPY HELEPKAaBHOTO NMEHCIHHOTo GOHAY, SIKa BpaXxOBY€
sKicHi Ta KisbKiCHI XapaKTepuCTUKY IisiIbHOCTI HeJlepKaBHUX MeHCIMHMX QOHIIB, ZoloMarae iHIuBiTyymam Ta
po60TOaBLISIM 00paTU ONTUMAJIbHUI HeJlepKaBHU NMEeHCIMHUI QOHY, 17151 y4acTi y HaKOIIM4YyBaJIbHOMY PiBHI
CHACTEMHU NIE€HCIMHOro 3a6e3nedeHHs. Po3po61eHO KOMILJIEKCHY CUCTEMY €KOHOMIKO-MaTeMaTU4YHUX MOJeJeN
OOI'PYHTYBaHHSI ONITUMAaJIbHUX [IaPAMETPIiB CTPYKTYPH MEHCIHOI cUCTeMU, 1O TOJIsArae y 6araToKpuTepianbHii
OLIiHIIi IEHCITHOI CUCTEMH, B 4Ky BXOIATh IOKA3HMKU YMCTOTO JOXOAY IIPOTATOM JKUTTS JIIOJVHU 3 YPaxyBaHHSIM
KoedilieHTiB nepesBary, koeQillieHT 3aMillleHHs 3apO0ITHO]I MJIaTH NEHCIiEl0, CymapHa pisHUIS MK JOXOJaMU Ta
BUJIaTKaMH IeHCIlHOTO QOHAY COJiIapHOi CuCTeMH, BUTATKY POGOTOAABIIIB HA MEHCiHe 3a6e3Ie4YeHHs OJTHOTO
IIpaliBHUKA, B yMOBax HEBU3HAYEHOCTI TEMITY 3pOCTaHHS 3apO0iTHOI [IJIaTH Ta JOXiAHOCTI HAKOIINYyBaJIbHOTO
(doHIy, 1110 A€ 3MOTy BpaxyBaTU BILUIUB CTPYKTYPHU MEHCIHOi cucTeMu Ha PiHaHCOBI I0Ka3HMKU BCiX OCHOBHUX

YYaCHUKIB [IEHCIMHOI CUCTEMMU.

2. The dissertation research is devoted to the development of a conceptual approach to modeling the optimal
structure of the pension system of Ukraine, based on the integrated use of economic and mathematical methods
and models of pension benefits from different levels of the pension system. The mathematical model of the
analysis of person and the enterprise participation strategies in pension system and modeling of evasion from
payment of means for pension maintenance by means of modification of model Alingham-Sendmo is improved; a
model for calculating pensions from the solidarity and accumulative system has been improved, which takes into
account the uncertainty of the ratio of the minimum and average wages. Overlapping generation model, which
takes into account three levels of the pension system and the structure of the portfolio of contributions to the
pension system has been developed. A methodical approach to solving the problem of reforming the structure of
the pension system, based on different strategies of participants in the pension system of three levels, which
allows to analyze the impact of the structure of contributions to the pension system on human income and
expenditure, the state pension fund, profit and break-even point of enterprises. A decision support system for the
selection of a private pension fund has been developed, which takes into account the qualitative and quantitative
characteristics of private pension funds and helps individuals and employers to choose the optimal private pension
fund to participate in the funded pension system. A comprehensive system of economic and mathematical models
for substantiating the optimal parameters of the structure of the pension system has been developed, which
consists in a multi-criteria assessment of the pension system. The system contains indicators of net income during
a person's life, taking into account the coefficients of preference, the coefficient of salary replacement by pension,
the total difference between income and expenditure of the solidarity pension fund, employers' pension
expenditures per employee, in conditions of uncertainty of wage growth which makes it possible to take into
account the impact of the structure of the pension system on the financial performance of all major participants in
the pension system.
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