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PE®EPAT

Hunmomuas pabora, 48 crpanun, 10 wumoctpanuit, 1 Ttabnuma, 8
WCTOYHHUKOB, 1 IPHIIOKEHUE.

VHIVBUJTY AJIbHBIN " KOJUIEKTUBHBIN PUCKHU,
ABTOPEI'PECCHA BTOPOI'O MW BOJIEE BBICOKHX IIOPAIOB, LEIIN
MAPKOBA, BEPOATHOCTb PASOPEHUA

OOBEKT wucCIeOoBaHUsI — AaBTOPETPECCHMM BTOPOTO U 00J€e BBICOKHX
OPSAKOB, ey Mapkosa.

[lens paboThl — wu3y4YeHUE MOJENEH pHUCKA, U3YYEHUE MOJIXOJO0B JJIs
OLICHMBAHUS BEPOSATHOCTH PA3OPEHHs NPHU 3aBUCHMBIX M HE3aBUCUMBIX MCKax,
M3ydeHHe Lener MapkoBa, IOIyYEeHHE BBIPAKEHUW ISl BEPOATHOCTH PA30PEHUS
KOMIIAaHMM, KOIJa HCKUM O0pa3yloT aBTOPErpEecCHUI0 BTOPOTO Mopsjika; Ooiee
BBICOKHUX MOPSAIKOB; OAHOPOJHYIO Lielb MapKoBa ¢ KOHEUHBIM YHCIOM COCTOSHUM.

MCTOI[BI HUCCIICAO0BAHUA — MAaTCMATHUYCCKOC MOJACIINPOBAHNEC, MMHUTAITMOHHOC
MOACIUPOBAHUC, MCTOAbI TCOPHUH BCPOATHOCTH.

OO0nacTh MPUMEHEHUS] — IPOTHO3UPOBaHUE HA (PMHAHCOBBIX PBIHKAX, TEOPHS
pucka.



ABSTRACT
Graduate work, 48 pages, 10 illustrations, 1 table, 8 sources, 1 application.

INDIVIDUAL AND COLLECTIVE RISKS, AUTOREGRESSION OF THE
SECOND AND HIGHER ORDERS, MARKOV CHAINS, PROBABILITY OF
RUIN

The object of Research - the autoregressions of the second and higher orders,
the Markov chain.

Objective - study risk models, to study approaches for assessing the
probability of ruin in dependent and independent claims, to study Markov chains,
to obtain expressions for the probability of bankruptcy of the company, when
claims form a second-order autoregression; higher orders; a homogeneous Markov
chain with a finite number of states.

Methods of Research — mathematical modeling, simulation modeling,
methods of probability theory.

Field of application — forecasting in financial markets, risk theory.



