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Precise Large Deviation for the Difference of Random Sum of NA Random Variables

HUA Zhiqiang, ZHANG Chunsheng, CHEN Liying, SHENG Tingting

(College of Mathematics, Inner Mongolia University for the Nationalities, Tongliao Inner Mongolia 028043, China)
Ny @ N, (0

Abstract: [ Purposes]It investigates the dependent risk model of the random difference 2 Xy — 2 X,; between the two types of po-
=1 =1
lices, where {X,;,j=1} is a sequence of NA (negatively associated) random variables, {X,;,j==1} is a sequence of independent ran-

dom variables, {N,(z),t=0} and {N, (¢),t=0} are two independent counting processes. | Methods] Study the issue of precise large
deviation for the difference of random sum of NA random variables by using the similar method to find the asymptotic limit of the
precise large deviation for the difference of random sum of independent random variables. [ Findings] Under some given assump-

tions, the following uniformly asymptotic limit is established, that is, for any fixed 7 > 1,
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lim sup =1 =1

; ; —1l/=0. [Conclusions] This result generalizes the correspond-
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ing result of the precise large deviation for the difference of random sum of independent random variables.
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(FAEm#E #F )



