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Abstract

The present paper is devoted to critical risks of collective insurance models with
negative insurance payments (connected with contracts with usual life rent). Limit the-
orems arisen in critical situations are represented and the dual Laplass-Stiltjes trans-
formations are found for critical risks arisen in collective insurance risks models with
negative insurance payments. The speci¯cations of the considered collective risk model
and the adaptive control strategy for multiperiodic insurance risk model introduced by
Malinovskii is illustrated.
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ÎñÇïÇÏ³Ï³Ý éÇëÏ»ñÇ ÏñÏÝ³ÏÇ È³åÉ³ë-êïÇÉï»ëÇ Ó¨³÷áËáõÃÛáõÝÝ»ñÁ
µ³ó³ë³Ï³Ý ³å³Ñáí³·ñ³Ï³Ý í×³ñÝ»ñÇ ¹»åùáõÙ

². Ø³ñïÇñáëÛ³Ý

²Ù÷á÷áõÙ

êáõÛÝ ³ßË³ï³ÝùÁ ÝíÇñí³Í ¿ µ³ó³ë³Ï³Ý í×³ñÝ»ñáí (ëáíáñ³Ï³Ý ÏÛ³ÝùÇ
é»Ýï³Ý»ñÇ å³ÛÙ³Ý³·ñ»ñáí) ³å³Ñáí³·ñ³Ï³Ý Ùá¹»ÉÇ ÏñÇïÇÏ³Ï³Ý éÇëÏ»ñÇÝ:
Ü»ñÏ³Û³óí³Í »Ý ÏñÇïÇÏ³Ï³Ý Çñ³íÇ×³ÏÝ»ñáõÙ ³é³ç³óáÕ ë³ÑÙ³Ý³ÛÇÝ Ã»áñ»ÙÝ»ñ
¨ ·ïÝí³Í »Ý µ³ó³ë³Ï³Ý í×³ñÝ»ñáí ÏáÉÉ»ÏïÇí ³å³Ñáí³·ñáõÃÛ³Ý éÇëÏÇ Ùá¹»ÉáõÙ
³é³ç³óáÕ ÏñÇïÇÏ³Ï³Ý éÇëÏ»ñÇ ÏñÏÝ³ÏÇ È³åÉ³ë-êïÇÉï»ëÇ Ó¨³÷áËáõÃÛáõÝÝ»ñÁ:
Èáõë³µ³Ýí³Í »Ý ¹Çï³ñÏí³Í ÏáÉÉ»ÏïÇí éÇëÏÇ Ùá¹»ÉÇ ¨ Ø³ÉÇÝáíëÏáõ ÏáÕÙÇó
µ³½Ù³å³ñµ»ñ³Ï³Ý ³å³Ñáí³·ñ³Ï³Ý éÇëÏÇ Ùá¹»ÉÇ Ñ³Ù³ñ Ý»ñ¹ñí³Í ³¹³åïÇí
Ï³é³í³ñÙ³Ý ·áñÍÁÝÃ³óÇ Ù³Ýñ³Ù³ëÝ»ñÁ:


