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Precise large deviations for claim surplus risk model

HUA Zhi-giang”'*, SONG Li-xin®, FENG Jing-hai’, QI Xiao-meng’

( 1.College of Mathematics, Inner Mongolia University for the Nationalities, Tongliao 028000, China;

2. School of Mathematical Sciences, Dalian University of Technology, Dalian 116024, China )

Abstract: The claim surplus risk model with dominated variation class (class D) including claim
process and premium process, is considered. The asymptotic behavior of the tail probabilities of non-
random sum and random sum of dependent random variables in the claim surplus risk model is
studied, and some asymptotic results about the precise large deviations for non-random sum and
random sum of upper extended negatively dependence and ¢-mixing dependent random variables in the
claim risk model are got by using the methods of precise large deviations for non-random sum and
random sum of dependent and non-identically distributed random variables. Finally, the asymptotic
formula of precise large deviation in the claim surplus risk model is obtained.

Key words: precise large deviation; upper extended negatively dependence; claim process



