Mathematical Problems of Computer Science 36, 70-78, 2012.

New Representation for Non Ruin Probability of
Insurance Model with Rent Contracts and Its
Application for Assessment of Critical Risks

Artak R. Martirosyan

Institute for Informatics and Automation Problems of NAS of RA
e-mail: artakm&1@inbox.ru

Abstract

The paper considers the particular solution of one integro-differential equation of
insurance risk theory. New representation for that solution is found, which is used
for assessment of critical risks of the insurance companies that conduct purely rent
operations. The critical risks are found in the case of a heavy traffic and regular tail
variation of the insurance premiums distribution function.
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h0nwGtph ywyjiwlwagnptipny wywhnjugnuwb dnnbih suGuwilugiwb
hwjuwlwwlnipjul Gnp Ghipjuwjugnd L Gpuw Jhpwnnipjniln
yphunhjuwlwb nhultph qGwhwniwl Guuwumwlyny

U. UwpwhpnujwG
Udthnthnid

Lnpuontd  phuwpyynid - wywhnugpuuG nhuljtph wbunipjuG dby hGnb-
gnnphbtintighw; hwjwuwpiwl dwulwyh monwip: Uyn nmodwl hwdwp qunGjuo k
(np Gopyujywgnmd, npl oquuwqgnpoyty L dhwyl ntlumwltph gqnpowppltpny qpunynn
wywwhnjwgpuwb paytpmpjub Yphuhjwlwb nhuybph qGwhwmdiwl hwdwnp: Uphwunh-
JuwlwC nhuybpp qunbljwo GG owlpwptnGuompjul L ulnGwywnp thnthnfuynn wynstpny
wwwhnjwgpuywb Jdwplbph pwfudwb nhiwypnud:

HoBoe mpeacTaBAeHHE AT BEPOSITHOCTH HEPa3OpPeHHUs
CTPAXOBOM MOAEAH C AOTOBOPAMHU CBSI3aHHBEIMH C PEHTaMH
1 ee IPpUMEHEeHNWEeM IIPU OIleHKe KPUTUYECKHUX PUCKOB

A. Maptupocsan

AnHoTanus

B paboTe paccMOTpeHO UYacTHOe peIlleHHe OAHOTO HMHTErpopAuddepeHInarHoro
YpPaBHEHUSI TEOPUHM CTPAXOBOTO pHUCKa. AAS 3TOTO pelleHHs HaWAEHO HOBOE
IIPEACTaBACHUE, KOTOPOe IPUHUMAETCS IIPU OlleHKe KPUTUUYECKUX PUCKOB CTPaXOBBIX
KOMIIaHWUM, 3aHUMAIOIINXCS OIeparusMH, CBI3aHHBIMA C OOBIYHOM PEHTOM.
KpuTtrnueckme pruCcKM HaWAEHBI B CAyYassX KPUTHIECKOU 3aTPy3KU U IIPU ITPAaBUABHOM
M3MEeHEHWH XBOCTOB PACIIPEAEAEeHUN CTPaXOBBIX BBITIAQT.



