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Pegepar

Junnomuas pabota, 47 c., 4 puc., 1 Tabi., 5 ICTOUHHUKOB.

MOJEJIN KOJUIEKTUBHOI'O PUCKA, BEPOATHOCTH PA3OPEHNA,
OLEHKH BEPOATHOCTU PASOPEHUA

Ob6vexm uccredosanusi — MOACIH KOJUIEKTUBHOTO PUCKA.

Llenv pabomwvr — pPacCMOTPETh OCHOBHBIC MOJEIU KOJJIEKTUBHOTO PHUCKA,
PacCMOTPETh MOJIXO/IbI K OIICHHBAHUIO BEPOSTHOCTH PA30PEHUS U CPABHUTH WX IS
ciy4as cocTaBHOTO Tmoptdenss. MeToasl WCCIeIOBAaHUS — METOABI TECOPHH
BEPOSITHOCTEN U MATEMAaTUYECKOWU CTATUCTHUKH.

PesynpTaToM mcciemoBaHMs SBISETCS MPOBEACHHOE CpaBHEHHE (HOPMYI IS
MOJTYYCHHS OIIEHOK BEPOSTHOCTH PA30PEHUS IS DKCIIOHEHITNAIBLHOTO PaCIIPECIICHUS
1 MHOTOMEPHOTO JKCIOHEHITMAIBHOTO pactpeacieHus. [[ins MHOTOMEpHOW Mojenn
KOJUICKTUBHOTO  PHCKa TMPEJOCTABICHA METOJWKA  OIEHKH  ONTHMAJIBHOTO
pacnpeneneHus Ha4aIbHOTO KaruTaa.

JlanHast pabota MOXeT OBITh MPUMEHEHA, B YAaCTHOCTH, IMPH HCCICIOBAHUHU
MoJeNleld KOJUIGKTUBHOTO pPHCKa, a TakK)Ke IMPH OIEHKE BEPOSTHOCTH Pa30pEHUS B
MAHHBIX MOJIEAX.
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ABSTRACT

Diploma, 47 pages, 4 illustrations, 1 tables, 5 sources.

COLLECTIVE RISK MODELS, RUIN PROBABILITY, RUIN
PROBABILITY ESTIMATES

Object of research - collective risk models.

Purpose - to investigate collective risk models and ruin probability estimation
methodic, and to provide a comparison of such estimates for the compound portfolio.
Probability theory and mathematical statistics are two principal methods used in the
investigation.

As the result there is a comparison of estimation of ruin probability methods in
the case of exponential and multivariate exponential distributions presented in this
paper. A methodic how to get an optimal division of a common wealth at start between
processes is presented.

This paper would be useful for practitioners working with collective risk models
and estimating ruin probability in such models.
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