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математичної моделі еволюції ціни ризикового активу використовувалась модель П. Кларка та модифікація
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2. The thesis is devoted to solution of problems related with the modeling of investor's activities at the financial
and insurance markets, namely: modeling of risky asset prices, finding the optimal management of assets portfolio,
estimates for the probability of non-ruin of an insurance company. As mathematical model of the evolution of risky
asset prices the model of P. Clark is used together with the modification of the P. Samuelson model, which includes
jump component. The functioning of the insurance company in continuous and discrete time is under



investigation.
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