BEJIOPYCCKHWIN I'OCYJAPCTBEHHBIA YHUBEPCUTET
®AKYJBTET NPUKJIAJTHON MATEMATUKA U UHOOPMATUKHU

Kadenpa Teopun BeposiTHOCTEH 1 MATEMATHYECKON CTATUCTUKH

AHHOTaIMS K JUIIOMHOMN paboTe

«AIIIPOKCUMAIIUA BEPOATHOCTHU PASOPEHUS B
KIACCHUYECKOM PO ECCE PUCKA»

ynak [TaBen EdpumoBuu

HayuHbl#i pyKOBOIUTENH — KAHAUAAT TEXHUYECKUX HAYK,
noreHT B.B. Ceuko

2017



PE®EPAT

unnomnaa padoma, 42 crpaHuupl, 25 pUCYHKOB, 13 HCHOJIB30BAHHBIX
VCTOYHUKOB, 4 IPUIIOKEHUS.

Knioueswvte cnosa: CTPAXOBAHUE, ITPOLIECC PUCKA, HAUYAJIBHBIN
KAIIWUTAJI, BEPOATHOCTDB PASOPEHU A, AIIIIPOKCUMAILINAL.

Oo0vekm uccnedoeanus . KIacCUIeCKui MpoLecc pucka.
Ilpeomem uccnedosanus . BEPOSITHOCTh PA30PEHUS CTPAXOBOM KOMITAHUHU.
Ilenv pabomur: nzyueHue pa3inyHbIX BUJOB allPOKCUMAUN BEPOATHOCTH
pa3opeHusl B KIACCMYECKOM INPOLEcCe PHUCKa, pa3paboTKa COOTBETCTBYIOLIETO

MIPOTPaMMHOTO 00€CTICUEHUSI.

Memoowt uccnedosanusn. METOJIbl TEOPUHA BEPOATHOCTEN, MATEMATUYECKOMN
CTAaTUCTUKH, CTPAXOBOM MaTEMAaTUKHU.

Pezynomam: GopMynbl  anmpoOKCHUMAIMi  BEPOSTHOCTH Pa30pPEHHS Kak
(GyHKUIMM HayalbHOTO KanmuTaia, pa3pad0oTaHHOE TPOrpaMMHOE 0OeCTIeUeHHE.

Obaacmoro npumenenus ABJISIIOTCS PUCKOBBIC BUABI CTPAXOBAHMA.



ABSTRACT

Graduate work, 42 pages, 25 figures, 13 sources, 4 applications

Key words: INSURANCE, RISK PROCESS, INITIAL CAPITAL, RUIN
PROBABILITY, APPROXIMATION.

Object of study: classical risk process.
Subject of study: ruin probability for insurance company.

Objective: to study different approximations of ruin probabilities in classical
risk process, to develop appropriate software.

Methods of research: methods of probability theory, mathematical statistics
and insurance mathematics.

Result: formulas for approximations of ruin probabilities as a function of the
initial capital, developed software.

The field of application is the risk insurance.



