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PE®EPAT

Junnomuas pabota, 57c¢., 3puc., 4 HICTOUHHKA.

BPEMA  HACTVYIUIEHMA HMCKOB, [ITPOLHECC IIYACCOHA,
PACIIPEJEJIEHUE BEJIMUYMH HWCKOB, BEPOATHOCTU PA3OPEHUA
CTPAXOBOM KOMITAHUM, DKCIIOHEHIIUAJIBHOE PAIICPEJIEJIEHUE,
T AMMA-PACIPEJEJIEHUE, PACIIPEJAEJIEHUE BEWBYJUIA, METO]]
BEPXHHX n HIMOKHUX I'PAHUALI, KOMBHUHAIINU
SKCIOHEHLMAJIBHBIX PACIIPEJIEJIEHUM, MOJEJIMPOBAHUE

OObexT uccnenoBanus — GOH CTPAXOBOW KOMITAHHH.

Lenp paOoTHI: MPOU3BECTH MOJAETUPOBAHUE TUHAMHUKU (POHIA CTPaxOBOU
KOMITAaHUU Pa3IMYHBbIMU YKA3aHHBIMH B 33JJaHUU CITIOCOOAMHU.

OCHOBHBIE METO/IbI UCCIEA0OBAHUA: MOJICTIMPOBAHUE C IOMOUIBIO COCTABHOTO
ITyaCCOHOBCKOTO TPOIECCa, METOJI BEPXHUX M HIDKHHUX TPaHUIl, KOMOWHAIIUU
DKCIIOHEHIIMAJIbHBIX PACIIPE/ICIICHUN.

Pe3ynbraThl paboThl: MPOMU3BEAECHO MOJIEIUPOBAHME JMHAMHUKU (oHOA
CTpaxoBoil komnaHuu. [IpoBeieHbl HEKOTOPbIE CPABHUTENbHbBIE XaPAKTEPUCTUKH.



ABSTRACT
Diploma work, 57 p., 3 fig., 4 sources.

ACQUISITION TIME OF CLAIMS, POISSON PROCESS, CLAIM VALUE
DISTRIBUTION, RUIN PROBABILITY OF INSURANCE COMPANY,
EXPONENTIAL DISTRIBUTION, GAMMA DISTRIBUTION, WEIBULL
DISTRIBUTION, METHOD OF UPPER AND LOWER BORDERS,
COMBINATION OF EXPONENTIAL DISTRIBUTIONS, MODELING.

Object of research — insurance company fund.

The aim of the work: simulate the dynamics of the insurance company's fund
by various ways indicated in the task.

Basic research methods: modeling with the help of a composite Poisson
process, the method of upper and lower boundaries, combinations of exponential
distributions.

Results of work: simulation of the dynamics of the fund of the insurance
company is done. Some comparative characteristics were taken.



