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The significant CDS-index tranches according to distribution allow the credit risk
insurance sellers to accept the potential losses by shares. Mass defaults are possible at any
influencing default condition national measures, such, as industrial sector condition, the
branch or regional factor [1]. The new estimation adequate model construction task complex
for the companies of industrial sector is considered in this work [2]. The inverse distribution
multiparametric model includes the various mixed distributions. The credit derivative and
well-known synthetic indexes popularity has increased recently. The secondary market
obligation tranche parts are evaluated. For an estimation task some copulas were used
simultaneously to receive GH-copula cause of borders and tails independence. In contrast to
models used before the given estimation formulas allow to estimate industrial derivative
securities tranches [3]. A series of computing experiments on industrial companies modeling
both with the generated samples and with the real data and the results verification are carried
out.
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