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PE®EPAT

Marucrepckas quccepranus, 57 c., 34 puc., 10 ucToyHUKOB.

KaoueBbie caoBa: KIIACCUOUKALMA, PEI'PECCHUA, METPUKA
KAYECTBA, BYCTHUHI, BUMHAPHAA KIIACCUOUKAILINA, ROC-AUC,
RMSE, AHAJIN3 JIAHHBIX

O0bexkT wuUccaenoBanmii: mnoptdenb crpaxoBoir  kommanuu  3ACO
“BEJIHE®TECTPAX”

ean padoThl: aHanu3 nopTdesns CTpaxoBOH KOMIAHUU C LEJbI0 TOCTPOCHUS
MPEAUKTUBHBIX MOJICNICH JJIsI TPeICKa3aHus BEPOSITHOCTH HACTYIUUICHUS CTPaXOBOT'O
Cily4asi U BEJIMYMHBI €ro yiepoa.

MeToabl uccaeA0BAHUS . METObI MAIIIMHHOTO O0YYEHUSI, METOJIBI CTPaXOBOU
MaTeMaTHKU, METOJbl aHaJIU3a JaHHBIX, METOAbl MATEMAaTUYECKOW CTATUCTHKU U
TEOPHUH BEPOSITHOCTH.

Pe3yabTaThl HCCJIe0OBAHMS JIBE PEAUKTUBHBIX MOJIEIH,
IIPEICKA3bIBAIOIINE BEPOSITHOCTh CTPAXOBOTO CJIydasi U BEJIMYMHY BBITIJIATHI.

O6sacTh NPUMEHEHUS . CTPaXoBas ICATEIHLHOCTh

AKTYaJIbHOCTh: CHIDKCHUE YOBITOYHOCTH CTPAXOBOU KOMIIAHUU



ABSTRACT

Master’s thesis, 57 p., 34 pic., 10 sources.
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BUSTING, BINARY CLASSIFICATION, ROC-AUC, RMSE, DATA ANALYSIS

The object of research: A portfolio of the insurance company CASO
"BELNEFTESTRAH"

Objective: Analysis of the insurance company's portfolio for the purpose of
constructing predictive models for predicting the probability of occurrence of an
insured event and the magnitude of its damage.

Methods: Methods of machine learning, methods of insurance mathematics,
methods of data analysis, methods of mathematical statistics and probability theory.

Results: Two predictive models, predicting the probability of an insured event
and the amount of payment.

Scope: insurance activity

Relevance: decrease in loss ratio of insurance company



