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On Asymptotic Tail Probabilities of the Sums
of the Dependent Lévy Processes and Renewal Processes

CUI Zhao-lei', WANG Yue-bao*, YU Chang-jun®

1. School of Mathematics and Statistics, Changshu Institute of Technology , Changshu Jiangsu, 215500, China ;
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Abstract: In this paper, the asymptotics for the tail probabilities of the sums of Lévy processes and renewal
processes have been presented, where the two processes satisfy the dependence structures given by refer-
ence. Based on these results, for some special cases, we have discussed the asymptotic behavior for the tail
probabilities of the maxima of these dependent sums.

Key words: Lévy processes; renewal processes; asymptotic tail probability
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