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PE®EPAT

Junnomnaa padoma. 41 crpanuna, 12 pHUCYHKOB, 6 HCTOYHHUKOB, |
PUIOKEHUE.

Knrwuegwvie cnoea. ITYACCOHOBCKOE PACIIPEJIEHUE,
YPABHEHUME OBHOBJIEHUS, MAPTUHI AJIBHBIN TIOAXOJ, MOJIEJIb
KPAMEPA-JIYHIBEPT'A.

Obvekm uccnedosanusa: (HyHKIMOHAIBHBIE YPaBHEHUS ISl BEPOSTHOCTHU
pasopeHusl.

Ilpeomem uccnedosanua: GyHKUNOHATBHBIE YpaBHEHUS I BEPOSTHOCTU
pasopeHus.

Ilenv pabompr: ananu3 (PyHKIUMOHAIBHBIX YpAaBHEHUH [JIs1 BEPOSTHOCTH
pa3opeHus.

Memoowr  uccneooéanus:  METONBl  TEOPUM  BEPOSATHOCTEW U
MaTeMaTU4YeCKOM CTaTUCTUKU, MOAEIIMPOBAHUS, AHATIU3 TPAPHUKOB.

Pezynomam: ananu3 BEpPOSITHOCTU PA30pPEHHUSA, MOITYYEHHOM C MOMOIIBIO
pa3IMYHBIX YpaBHEHUU M Mojenbplo. MccienoBaHne 3aBUCMMOCTH PE3YJIbTAaTOB
IpUMEHEHUS

Oobnacmvio npumeneHus SBISIOTCS CTPAXOBbIE KOMITAHUHM U (DUHAHCOBBIE
WHCTHUTYTHI.



PODEPAT

Jvinnomnas paoéoma. 41 craponka, 12 wmamonkay, 6 KpbHil, 1
IpbIKIaJaHHE.

Knwuaevia C1060bL: [TYACOHAYCKAE PASMEPKABAHHE,
PAVHAHHE ABHAVYJIEHHS, MAPTBHIHTAJIBHBI TIAJIBIXOJI, MAJDJIb
KPAMEPA-JIVHJIBEPT A.

Ab'ekm Oacnedasanna. (HyHKIBISHAIBHBIA YpayHEHH1 JUIs BeparojHacli
CIyCTAIlIPHHS.

Ilpaomem oacnedasanna QyHKUBITHAIBHBIA YpayHEHH! AJs BeparojHacli
CIyCTAIIPHHS.

M>ima pabéomer: anani3 QyHKUBISIHATBHBIX YpPayHEHHSY ISl BeparoaHacil
CIyCTAIIPHHS.

Memaowl dacnedasannsa: METalbl TI0PbIl iIMaBepHACLIE 1 MaTIMaThIYHAK
CTaTBICTBIKI, MaJPJISIBAHHS, aHaATI3 Tpadikay.

Buvinik: anami3z BeparogHacil CIYCTAalIdHHS, aTpbIMaHaii 3 jJamamorai
PO3HBIX payHaHHAY 1 MamdJuIo. JlacimenaBaHHe 3ajeKHACIl BBIHIKAY Y>KbIBaHHS
PO3HBIX MARJISLy MJi1 aHali3y CIYCTAIPHHS aj 1X MapaMeTpay 1 iMiTalbliiHas
pAaabI3aIbls TITHIX TapaMeTpay.

Boonacuro yxceleanna 3'syngionua cTpaxaBbld KaMIlaHil 1 (iHaAHCABbISA
IHCTBITYTHI.



ABSTRACT

Diploma work: 41 pages, 12 drawings, 6 sources, 1 annex.

Key words: POISSON DISTRIBUTION, UPDATE EQUATION,
MARTINGALE APPROACH, CRAMER-LUNDBERG MODEL.

Obiject of research: functional equations for the probability of ruin.
Subject of research: functional equations for the probability of ruin.

Purpose of the work: analysis of functional equations for the probability of
ruin.

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

Result: analysis of the probability of ruin obtained using various equations and
the model. Study of the dependence of the results of using various models for
analyzing ruin on their parameters and simulation implementation of these
parameters.

Scope of application: insurance companies and financial institutions.



