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PE®EPAT

unnomnan paooma, 55 cTpannll, 7 pUCyHKOB, 9 HCTOYHUKOB.

Knroueevie cnosa: AIIIIPOKCUMAILINA, IIEPECTPAXOBAHUE, CTOII-
JJOCC, DSKCHOEIEHT VYBBITOYHOCTH, PACIIPEAEJIEHHUE PA3MEPA
HNCKOB, I1IOPOI' YAEPXXAHUSA, SKCHECC, HEAEHT, ITPEMI .

Oovexkm uccnedosanusa: npemun CJI nepecTpaxoBaHHusl.

Henu pabomur: paccmorpenue Cromn-Jlocc nepectpaxoBaHus, NOCTPOEHUE U
HarjigHasg pealu3alusl pa3IMYHbIX aNlpOKCUMAlUWi Il HE3aBUCUMOW U
3aBUCUMOM Mozeled U omnpeaeineHne (aKTopoB, BIUSAIOIIMX Ha TOYHOCTH
aInMpOKCUMALIUH.

Memoowvl uccnedoeanua: METONBl TEOPUU BEPOATHOCTEW M MATEMATHYECKON
CTaTUCTUKH, CTPAXOBOM MaTEMaTUKH, MOAECIUPOBAHU.

Pe3ynomam:  1molydeHHME  OCHOBHBIX  aNNPOKCHUMALMK;  rpaduueckoe
IIPEICTAaBIICHUE AlIIPOKCUMALIUNA € Pa3IMYHBIMA KOMOMHALUAMU IAPaMETPOB.

Obaacmowio npumenenus ABJISIIOTCS CTPaxXOBbIC PBIHKH.



ABSTRACT

Graduate work, 55 pages, 7 figures, 9 sources.
Key words: APPROXIMATION, REINSURANCE, STOP-LOSS, EXCESS OF

LOSS, CLAIMS SIZE DISTRIBUTION, RETENTION LEVELS, KURTOSIS,
REINSURER, PREMIUM.

Object of study: reinsurance premiums.
Objectives: consideration of Stop-loss reinsurance, construction and visual
implementation of various approximations for independent and dependent models

and determination of factors affecting the accuracy of approximations.

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

Result: obtaining basic approximations; graphical representation of
approximations with various parameters combinations.

The area of application is insurance markets.



