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PE®EPAT

Junnomuas paboma. 42 crtpanun, 16 pHUCYHKOB, 7 HUCTOYHUKOB, 1
NIPUITIOKEHUE.

Kniwouesvie cnosa. PUCK, MOJIEJIb KOJIJIEKTUBHOI'O PUCKA,
BEPOATHOCTD PA3OPEHMI, KODODOUIIMEHT JIYHBEPT'A,
COBOKYIIHbBIN MCK, MHOI'OMEPHAS MOJIEJIb KOJUIEKTUBHOI'O
PUCKA, ITPOLECCHI UCKOB.

Obvexm ucciedosanusi. KOJJICKTUBHAS MOJIEIb PUCKa, €€ IPUMEHCHHE IS
anmpoKCUMAIlMK PACHpPEICICHUI COBOKYITHOTO PHUCKa U OILICHKH BEPOSITHOCTH
pa3opeHusi KOMITAHUH.

Ueﬂb pa6ombl: HN3Yy4YCHUC KOJIJIEKTUBHOM MOJICJIN pUCKA, B YaCTHOCTH OLICHKA
[MapaMCcTpOoB U MOACIHUPOBAHHC pacnpeﬂeneHHﬁ, XAapaKTCPHBIX JJIA HaHHOﬁ
MOJACIIN, 0606HICHI/IG 3aJa491 OICHUBAHUA BEPOATHOCTH PA3OPCHUSA KOMITAHNN JJIA
MHOFOMGpHOfI MOACIIN.

Memoowl  uccnedoeéanus.  UHUCIEHHbIE  METOAbl, METOAbl  TEOPUHU
BEPOSTHOCTEW, MATEMATUYECKON CTATUCTUKH.

Pezynomam pabomwi: mporpaMMHBIE aNTOPUTMBI TOCTPOCHHUS U OICHKU
[IapaMETPOB U XAPAKTEPUCTUK PACIPEAECIIEHUS], XaPAKTEPHOIO JIJIs1 KOJUIEKTUBHOMN
MOJIEIA PUCKA, PEKYPPEHTHBIE aJITOPUTMBI 3aJaHUS PACIIPEICIICHHUS.

Obnacmev npumenenus padomul. yupaBjieHHE (PUHAHCOBBIMU PHCKaMHU B
CTpaxOBaHUHU.



ABSTRACT

Graduate work: 42 pages, 16 figures, 7 sources, 1 application.

Key words: RISK, COLLECTIVE RISK MODEL, PROBALITY OF RUIN,
LUNBERG COEFFICIENT, AGGREGATE CLAIM, MULTIVARIATE
COLLECTIVE RISK MODEL, CLAIMS PROCESS.

Object of study: collective risk model and its using for distribution
approximation of aggregate claim and estimating company ruin probability.

Objective: collective risk model, in particular the estimation of the
distribution parameters characteristic for this model, the generalization of the
problem of estimating the ruin probability for a multidimensional.

Methods of research: numerical methods, methods of probability theory,
mathematical statistics.

Result: program algorithms for constructing and evaluating the parameters
and distribution characteristics for the collective risk model, recurrent algorithms

for specifying the distribution.

The field of application: financial risk management in insurance.



