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PE®EPAT

JunyiomHas padora, 41 c., 33 puc., 8 HICTOYHUKOB.

Kirouessie caosa: IIPOIIOPIHMOHAJIbBHOE IIEPECTPAXOBAHUE,
OKCHEAEHTHOE ITEPECTPAXOBAHHE, ITPOLECCBI UCKOB, MO/IEJIb
PA3OPEHMS, PACIIPEJAEJIEHUE BEWBYJUJIA, PACIIPEJIEJIEHUE
ITAPETO, OKCIIOHEHIIMAJIBHOE PACIIPEJEJIEHUE, I'"AMMA -
PACIIPEJEJIEHHUE.

O0beKkT HCCaeNOBAHME:  BEpPOSATHOCTh  pPA30pPEHUsT  CTPAXOBOM
MEePECTPaXOBOYHON KOMIIAHUU.

Heab padorsl: OnieHKa BEPOATHOCTH PA30PEHUS MPH MPOMOPIIUOHATBHOM U
AKCIEAEHTHOM MEPECTPAXOBAHUMU.

MCTOIH)I HCCJIeJ0OBAHUA: MCTOAbBI CTanOBOﬁ MaTCMAaTHUKH, MaTEMaTHYECKOM
CTaTUCTHUKH U TCOPpHUHU BCPOATHOCTHU.

PesyabTarel  ucciaenoBanms: (Qopmyna s mojacu€ta  BEpOSITHOCTU
pa3opeHusl CTPaxOBOW M IMEPECTPaXxOBOYHOW KOMITAHHMM, TpapuKu U TaOIHIIBI
BEPOSITHOCTA PA30pEHUSI CTPAXOBOM M IEPECTPAXOBOYHOM KOMIIAHUM IIPU
MIPOITOPLUMOHAIIBHOM U 3KCLEIEHTHOM MEPECTPAXOBAHNH.

Oo6s1acTh NIPUMEHEHUSA: CTPAXOBbIE U MEPECTPAXOBOYHBIE KOMITAHUH.

ABSTRACT
Diploma thesis, 41 p., 33 pic., 8 sources.

Keywords: PROPORTIONAL REINSURANCE, EXCEDENT
REINSURANCE, RISK PROCESEES, MODEL OF DISCRIMINATION,
WEBBULL DISTRIBUTION, PARETO DISTRIBUTION, EXPONENTIAL
DISTRIBUTION, GAMMA DISTRIBUTION

The object of study: the probability of ruin of an insurance and reinsurance
company.



The purpose of the research: estimation of the probability of ruin for
proportional and extraordinary reinsurance.

Methods: methods of the financial mathematics, methods of the mathematical
statistics and probability theory.

Results: a formula for calculating the probability of ruin of insurance and
reinsurance companies, Graphics and tables for probability of ruin of an insurance

and reinsurance company for proportional and extraordinary reinsurance.

Scope: Insurance and reinsurance companies.



