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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 specifications 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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Uphwmhlywywb nhuytiph Ynylwyh Lwyjwu-Unppmtuh dbwhnfumipymGGtpp
pwguuwluwl wywhnjugpnuwb Jdwnplbph niypnid

U. UwpwhpnujwG

Udthnthnid

UnyG w)huwwnwlpp GdphpJwo L pwgwuwywl yYdwpltpny (unynpuywl Yjwlph
ntlmwlbph wwjdwlwgpbpng) wwwhnjugpuyub uvnnbh Yphwpywywb nhuytphG:
‘Uhnjuwjwgywo GG Yphunphywlwl hpuwyhdwyibpnd wnwowgnn vwhdwlwjhG ptinptiGtn
L quljwo 0 pwgwuwlwl Ydwnltpng Ynpymhy wywhnjuwqpnipjul nhuyh dnnbjmyd
wnwowgnn Yphumhyuwywb nhuytph Ypylwyh Lwyuwu-Unmhjmbtup dbwhnfunipynGGtpn:
Lniuwpwljwod GG pghunwpywo Ynptmhy nhuyh dngbjh b UwhGnuynt Ynnihg
pwqiwwwpptpuuwl wwwhnjugpwlwb nhuyh dnpbih hwdwp Gipgpdwo wnguuwmpy
Juwnwywpdwb gnpoplpwgh dwlpwdwubtpn:



