HALUWOHANNEH CEMUHAP MO CTOXACTUKA

cekuus ,MN3cnedsaHe Ha onepauuume, 8epoamHocmu U cmamucmuka®

MopeaHaTa cOMpKa Ha HaUUOHAHUA ceMUuHap Mo CMOXAacmuka Lie ce nposeae Ha 8 aAHyapu 2020 r. (cpaaa)

oT 14:00 yaca B 3ana 403 Ha MMWN-BAH. [loknapg Ha Tema:
"Polya-Aeppli processes of order k in risk theory"

e nsHece MerneHa JlasapoBa (TexHuyeckn YHuusepcutet — Coous).

Abstract: In this talk a brief review of the development of the theory and applications related to the distributions
and processes of order k is given. A special attention is paid to some recent results related to a compound
distribution as a corresponding distribution of the Pdlya-Aeppli processes of order k of second type which is
presented by recursion formulas. The Pdlya-Aeppli process of order k of second type is considered within the
framework of the risk process and some nice properties related to this process are derived. A comparison
between the Pdlya-Aeppli processes of order k and the Pdlya-Aeppli processes of order k of second type is
analyzed.

[MoKaHBAT Ce BCUYKMN MHTEpeCcyBaLlm Ce.



