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The precise large deviations for a delayed-claims risk
process of heavy-tailed variables in S

Xiao Hongmin,Zhao Hongyu, Wang Zhankui

(College of Mathematics and Statistics, Northwest Normal University, Lanzhou 730070, China)

Abstract : This paper discusses the limit properties of a class of non-classical risk models that is called as delayed-claim
risk models.It is assumed that both the main claim amount sequence and the delayed-claim amount sequence are identically dis-
tributed heavy-tailed random variable sequences. Under the condition that the claim distrution belongs to S class, the precise
large deviation between the partial sum and the random sum of the the prospective-loss process is obtained by using martingale
theory.

Keywords: delayed-claims; S class;stopping time; precise large deviations
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