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Precise large deviations for random sum of UEND

and @-mixing random variables

HUA Zhi-giang™'*,
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FENG Jing-hai'

( 1. School of Mathematical Sciences, Dalian University of Technology, Dalian 116024, China;

2.College of Mathematics, Inner Mongolia University for the Nationalities, Tongliao 028000, China )

Abstract: The UEND and ¢g-mixing dependent random variables are introduced, and the issue of tail

probability of random sum of UEND and ¢-mixing random variables is investigated. By using a

method of the precise large deviation of random sum of dependent random variables, the asymptotic

behavior of random sum of heavy-tailed random variables is obtained. The conclusions are extended

from independent non-identical distributed random variables to dependent and non-identical distributed

random variables.

Key words: upper extended negative dependence; g-mixture; random sum; precise large deviation



