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Precise Large Deviations for Generalized Extended Negatively Dependent

Compound Renewal Risk Model

HUA Zhigiang, ZHANG Chunsheng
(College of Mathematics. Inner Mongolia University for the Nationalities, Tongliao Inner Mongolia 028000, China)

Abstract: In this paper, we consider the generalized extended negatively dependent compound renewal risk model, which including

premium process and claim process, and obtain the precise large deviation of random sum of the claim surplus process with extended

negatively dependent random variables by using the method of the large deviation.

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