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Pedepar

HuniomHuas pabdora, 39 crpanun, 11 pucynkos, 9 Tabauu, 6 UCTOUYHUKOB, 1
MIPUIIOKEHUE.

Kimouesble cnoBa: KOJIJIEKTUBHAS MOJIEJIb, COBOKYVYIIHBINI
VBBITKOK, PUCK, PACIHPEJEJEHUE, CTPAXOBOUM CJIVUAI,
CTPAXOBOU JOI'OBOP, KOJIMYECTBO YBBLITKOB, CPEJJHUI YEBITOK.

O0OBeKTOM HCCJICAOBAaHMA BBICTYIIACT KOJUICKTUBHAA MOJCIIb pHUCKaA.

[IpenmeToM AMMIIOMHON pabOThI SBISETCS paclpeiesieHue COBOKYITHOTO
yOBbITKa B KOJUICKTUBHOM MOJIENTU PHUCKA.

Lenbto paboTHI ABISETCS ONPEAEICHNE 3aKOHA PACIPEEIIEHUs COBOKYITHOT'O
yObITKa MOPT(eis CTPaXxOBbIX TOTOBOPOB B KOJUIEKTUBHOM MOJIEIH pUCKA.

B pabote wucnonb3oBaiuch METOABI TEOPUU BEPOSTHOCTEH M UYHUCIECHHOTO
aHaIu3a.

Pesynbrarom sBisiercs ¢opmyna, 3amaromias IUIOTHOCTh pacIpeneieHUs
COBOKYITHOT'O YOBITKA.

OO0acTero MMPUMCHCHUA SABJIAKOTCA CTPAXOBBIC KOMIIAHWH, 3aHUMAIOIIUCCA
JTFOOBIMH BHAaMHU CTPpaXOBAHMUA.
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The object of the study is collective risk model.

The subject of the thesis is distribution of cumulative loss in collective risk
model.

The purpose of the work is to define the rule of distribution of cumulative risk
of insurance contracts portfolio in collective risk model.

The methods of probability theory and numerical analysis methods were used
in the work.

The result is the formula, which defines the distribution density of cumulative
risk.

Area of possible practical application is insurance companies engaged in all
types of insurance.



