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PE®EPAT

Jumiomuas pabota, 46 ctpanu, 15 pucyHkoB, 9 HCTOUYHUKOB, 2 TaOIUITHI, 9
IIPUIIOKECHUM.

Knrouesie cioBa: AHAJINM3 PUCKOB, MOJIEJIMPOBAHUE, METO/]
MOHTE-KAPJIO, CLIEHAPHBIN AHAJIN3, BEPOSITHOCTbH PABOPEHI,
®MHAHCOBAS YCTOMYNBOCTD, CJIVUAUHBIE ITPOIIECCHI, KOITYJIHOE
MOJIEJIMPOBAHUE, ITPOTHO3MPOBAHUE.

Obvexm ucciedo8anuss — MAaTEMaTHICCKUE MOJICIN OLICHKH KOJUICKTUBHOTO
pPHUCKa U TIPOTHO3UPOBAHUE PA30PEHUS KOMITAHHH.

L]env pabomul — U3y4nTh MAaTEMAaTUYECKUE MOJICIIH OIEHKH KOJIJICKTUBHOTO
pucKa.

Memoowl ucciedosanus — METOIBI TCOPUH BEPOSATHOCTEH M MATEMATHIECKOM
CTaTUCTHKH, METOJIBI CTATUCTHYECKOTO MOJICTTUPOBAHMS, aHATIN3 TPadUKOB,
KOMITBIOTEPHOE MOJICITHPOBAHUE.

Peszynbmam — mpoBeIcHO MOACIIUPOBAHUE BEPOSITHOCTH PA30PECHHS KOMIIAHUHT
C YYETOM JIOXOJI0B M m37eprkek. [IpoaHanm3upoBaHbl pa3IuvHbIE CIICHAPHUH
(MHAHCOBOTO COCTOSIHHSI KOMIIAaHUH, BBIMTIOJTHEHO CPAaBHEHUE METOOB OICHKH
KOJUICKTUBHBIX PUCKOB.



REPORT

Thesis, 46 pages, 15 figures, 9 sources, 2 tables, 9 appendices.

Keywords: RISK ANALYSIS, MODELING, MONTE CARLO METHOD,
SCENARIO ANALYSIS, PROBABILITY OF RUIN, FINANCIAL STABILITY,
RANDOM PROCESSES, COPULAR MODELING, FORECASTING.

Object of research — mathematical models for assessing collective risk and
predicting the ruin of a company.

Purpose of the work — to study mathematical models of collective risk
assessment.

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

Result — the probability of a company going bankrupt has been modeled,
considering income and costs. Various scenarios of the company's financial condition
are analyzed, and the methods of collective risk assessment are compared..



PO®EPAT

JpimioMHast padota, 46 craponak, 15 mamonkay, 9 kpseiHil, 2 Tabminsl, 9
IPBIKIAJAHHSAY .

Kirouassist cnossi: AHAJIL3 PBI3BIK, MAJIDJIIBAHHE, METAJI MOHTDO-
KAPJIA, CUOHAPHbBI AHAJII3, BEPATOJHACID CITYCTALIDHHA,
®IHAHCABAS YCTOWIIBACIb, BBITIAJIKOBBIS ITPAIIRCHI, KOITYJIHOE
MAJIDJIIBAHHE, ITPATHA3ABAHHE.

Ab'exm dacnedasanns— MaTIMATBIYHBIS MaJIdII1 AI[PHK] KaJEKThIYHATa PHI3BIKI 1
IparHa3aBaHHE CITyCTAIIPHHS KaMIIaHil.

Mb>ma pabomul— BHIBYUBIIb MATIMATHIUHBISI MAJIRJT1 Al[PHKI KaJEeKThIyHATa
PBI3BIKI.

Memaowl 0acnedasanms— METabl TI0PbII BEpAroIHACLAY 1 MaTAMAaThIYHAN
CTaTBICTBIKI, META/Ibl CTATBICTHIYHATA MAIRJIABAHHS, aHaI3 Tpadikay, KaMIT'I0TIpHAE
MaJJIsIBAaHHE.

Buinik— nipaBen3zeHa MaidJisiBaHHE BEparoAHACIll CITyCTaIllPHHS KaMIaHil 3
yIliKaM Jaxojay 1 BeiaaTkay. [lpaananizaBanbl po3HbIs CIHAPHI (PiHAHCaBara CTaHy
KaMIaHil, BbIKaHaHA TapayHAHHE METa/lay al[3HKI KaJIEKThIYHBIX PhI3BIK.



