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PE®EPAT

Hunnomnaa padoma:. 54 crpanuusl, 18 pucyHkoB, 9 HUCTOYHUKOB, 2
MPUIIOKEHUS.

Kniouesvie cnoea. llepectpaxoBanue, mnepectpaxoBanue Cron-Jloce, Ilomy-
MapxkoBckuii miporecc, npouecc JIeBu.

Ob6vexkm uccnedoeanusn: YObITKA CTPAXOBbIX KOMIAHUN
Ilpeomem uccnedosanun: BeposTHOCTb pa30peHUs CTPAXOBOW KOMIIAHUM.

Ilenv padomur: ViccnenoBanue B3aumoneiicteua Cron-Jlocec mepectpaxoBaHus,
npouecca JIeBu u noay-MapKoBCKOro nmpouecca.

Memoowt uccneoosanus: MeToapl TEOPUU BEPOSITHOCTEW M MATEMATHYECKOU
CTAaTUCTUKH, METOIbI CTATUCTUYECKOTO MOJICIIUPOBAHUSI, aHATN3 IPa(UKOB.

Pezynomam: W3yuensl mnpoueccel Sl-mepectpaxoBaHus, NPOBENEH aHAJIN3
[Iporecca NepecTpaxoBaHus Il CTPAXOBbIX KOMIIAHUM B COBOKYIIHOCTH C ITPOLIECCOM
JleBu u nony-MapKOBCKUM IIPOLIECCOM.

Obaacmoio RPUMEHECHUA . MdUHAHCOBEIE PBIHKH CTPAaXOBBIX KOMITaHUH.



PO®EPAT
Jvitnnomnan npaya: 54 ctaposki, 18 mamonkay, 9 KpeIHill, 2 JaiaTki.

Knrwuaewia crnoewt: llepactpaxaBanne, nepactpaxaBanue Cron-Jloc, [Tay-
Mapkaycki npanac, rmpanac Jlesi.

A6'exm oacnedasanna: CTpaThl CTpaxaBbIX KaMIaHIi
Ilpaomem oacnedasanns: BeparogHacup CIyCTalIPHHS CTPAaXxaBOi KaMIaHii.

M>ma npaywr: JlacnenaBanue y3aemanzesausa Cromn-Jloc nepactpaxaBaHHs,
npatpcy Jlesi 1 may-Mapkoyckara mpartpcey.

Memaowt dacnedasanns. Metaapl TO0PHI iIMaBEpHACIICH 1 MaTIMAThIYHAN
CTaTBICTBIKI, METaJIbl CTATHICTHIYHATA MAIRJISIBAHHS, aHAJ3 Irpadikay.

Buwinik: BoiByuansl npanpcsl SL-nepactpaxaBanHs, IpaBe3eHbI aHANTI3
IpaLaCy nepacTpaxaBaHHs Ulsl CTpaxaBbIX KaMIIaHIA y CyKymnHacui 3 npanacam Jlesi
1 may-MapkaycKkiM mparpcam.

Booénacuio npvimanenna: OiHaHCaBbIA PHIHKI CTPAXaBbIX KaMIaHIMU.



ABSTRACT
Thesis: 54 pages, 18 figures, 9 sources, 2 appendices.

Keywords: Reinsurance, Stop-Loss reinsurance, Semi-Markov process, Levy
process.

Object of the research: Losses of insurance companies
Subject of research: Probability of insurance company ruin.

Purpose of the work: The study of interaction of Stop-Loss Reinsurance, Levy
process and Semi-Markov process.

Research methods: methods of probability theory and mathematical statistics,
methods of statistical modeling, graph analysis.

Result: SL reinsurance processes are studied, reinsurance process for insurance
companies in conjunction with the Levy process and semi-Markov process is analyzed.

The area of application: Financial markets of insurance companies.
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