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Let { X}, = (X1 k, X27k)T, k > 1} be a sequence of independent and identically distributed
random vectors whose components are allowed to be generally dependent with
marginal distributions being from the class of extended regular variation, and let
{O) = (@Lk,@g,k)—r,kz 1} be a sequence of nonnegative random vectors that is
independent of {Xj,k > 1}. Under several mild assumptions, some simple asymp-
totic formulae of the tail probabilities for the bidimensional randomly weighted
sums (22:1 @LkXLk, 22:1 Gg,ngﬁk)T and their maxima (maxlgign 22:1 @17kX1,k7
Max|<;<n 1 @2)]€X27k)T are established. Moreover, uniformity of the estimate can
be achieved under some technical moment conditions on {®y,k > 1}. Direct applica-
tions of the results to risk analysis are proposed, with two types of ruin probability for a
discrete-time bidimensional risk model being evaluated.

Keywords: asymptotics, bidimensional randomly weighted sums, copula, extended regular
variation

1. INTRODUCTION

Consider the randomly weighted sums S,, := ZZ:1 Or Xk, n > 1 and their maxima M, :=
maxi<;<n S, n > 1, where {Xj, k > 1} is a sequence of independent and identically dis-
tributed (i.i.d.) random variables with a common distribution function F =1~ F and
{Ok,k > 1} is a sequence of nonnegative random variables independent of the sequence
{Xk, k > 1}. The randomly weighted sums S,, and their maxima M,, are frequently encoun-
tered in insurance and finance theories. For instance, in insurance theory, the random
variables { Xy, k > 1} and {O, k > 1} are often interpreted as a liability and financial risks,
respectively. More specifically, if each X is regarded as the net loss within the period k
and each ©f as the discount factor from time k to time 0, then S,, can be represented as
the total discounted amount of the net loss of an insurer accumulated from time 0 to n. In
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this way, the tail probability P(M,, > z) can be understood as the probability of ruin by
time n, where x is the initial surplus of the insurer.

In recent decades, analysis of the problem of approximating the tail probabilities
P(S,, > z) and P(M,, > z) has been an attractive research topic in the literature on applied
probability due to their practical importance; see Tang and Tsitsiashvili [17], Chen et al. [2],
Shen et al. [16], Zhang et al. [22], Gao and Wang [6], Hazra and Maulik [7], Olvera-Cravioto
[14], and Tang and Yuan [19], among others. Notably, in all these references, the authors
aim to show that the relations

P(M,, > z) ~ P(S, > x) ~ iP(@ka > ) (1.1)
k=1

hold under certain technical conditions.

However, note that, in reality, an unexpected claim event might yield more than one
type of claim. A typical situation is one in which certain damages or catastrophic events
cause losses in different branches, for example, liability automobile insurance for material
damage and bodily injury or natural catastrophe insurance for claims distributed by geo-
graphical zones. Hence, the risk theory for multidimensional risk models is of great interest,
particularly the analysis of multidimensional risk models. However, most works on this topic
focus on typical risk models with assumed independence among claim sizes from different
businesses subject to mathematical tractability; see Li et al. [13], Chen et al. [3], Zhang
and Wang [21], Chen et al. [4], Hu and Jiang [8], Yang and Li [20], and Li [11], among
others.

However, the assumption of independence among claim sizes is clearly unrealistic in
practice, as the components of claim vectors are genuinely dependent on each other. The
investigation of multidimensional models considering dependent claim sizes is quite limited.
Among the few contributions, Shen and Zhang [15] considered a bidimensional discrete-
time risk model in which claim sizes from different businesses follow a dependence structure
given in terms of copulas. Assuming that the interest rate is constant, the authors obtained
some asymptotic results for both finite-time and infinite-time ruin probabilities. Huang
et al. [9] established some asymptotic estimates for ruin probabilities in terms of the upper
tail dependence function of a net loss vector with regularly varying tails. Li [10] proposed
a multidimensional time-dependent risk model with the stochastic return. Assuming that
the claim sizes are multivariate regularly varying, Li [10] obtained some precise asymptotic
expansions for two types of ruin probabilities. Li [12] studied the asymptotic joint tail
probabilities of randomly weighted sums, in which the primary random variables are strongly
asymptotically independent.

Inspired by the above works, in this paper, we aim at extending (1.1) to the bidi-
mensional case. That is, we focus on establishing some asymptotic formulae for the tail
probabilities of bidimensional randomly weighted sums of random vectors and their max-
ima, under the assumptions that the marginal distributions of the summand random vectors
have extended regularly varying tails and that the components are generally dependent.

To close this section, we recall two important classes of heavy-tailed distributions.
A tail distribution function F belongs to the class of extended regular variation if there
are two constants a and (, with 0 < a < 3 < oo, such that the following holds for all
v > 1,

v~ < liminf M < lim sup }i(vx) <w

-
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We denote the above by F € ERV (—a, —3). The ERV (extended regular variation) class
contains the R class of distributions with regular variation characterized by the relation

lim li'(xy) =y °

for some o > 0 and all > 0. In this case, we write FF € R_,,

The remainder of this paper consists of two sections. In Section 2, a bidimensional
risk model and some asymptotic results, along with applications of approximating the ruin
probabilities, are presented. Section 3 states some lemmas and presents the proof of the
main results.

2. MAIN RESULTS AND APPLICATIONS

Throughout this paper, all limit relationships hold as  — oo unless stated otherwise. For
two positive functions a(x) and b(x), we write a(z) < b(x) if limsup,_, . a(z)/b(z) <1
a(x) Z b(x) if iminf, . a(x)/b(z) > 1, and a(x) ~ b(x) if both hold. We use the symbol
" = max{x,0} to denote a real number .

2.1. Main results

Let {X\ = (lek,XQ,k)T,k > 1} be a sequence of i.i.d. copies of X = (X1, X5)", which
has a survival copula C(-,-), marginal distributions F; (of X;) and F, (of X5), joint
distribution F, and joint survival function F(z1,z2) = P(X; > 21, Xo > 23). Let {@®), =
(1, ©24) ",k > 1} be a sequence of nonnegative random but not necessarily independent
vectors (with independence guaranteed neither among vectors nor among their components).
Assuming that { Xy, k > 1} are independent of {®y,, k > 1}, the present paper considers the
tail probabilities of bidimensional randomly weighted sums

S1 n ZZ:1 @le,k
S, = 0,X, ==~ . o>, 2.1
(52 n) Z KXk = (Zk:l O A (2.1)
and their maxima

T
M, = (M, My,)" := max S; = [ max S max S n > 1.
n ( 1,n, 27n) 1<i<n 7 1<i<n 1,75 1<i<n 2,7 ) =

In the following, all operations between vectors are interpreted componentwise.
For notational convenience, we state the following assumptions regarding the sequences
{Xk, k> 1} and {Oy, k > 1}.
H1. F; € ERV(—a, —f) for some constants «, 3 such that 0 < a < 3 < oo.

H2. The left tail of X; is lighter than its right tail in the sense that, for any positive
constants a,b > 0,

Fi(— .
lim (=) —0, i=1,2. (2.2)
z—co min{ F' (ax)F2(bx), F (az,br)}
H3. There exists a constant v > 1 such that
Clvuy,vug) V. S0,

max{uy,uz2}—0 C(ula UQ)
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H4. There exists a constant € > 0 such that IE@?Z/+6 < 00, and
P(®y € B1,©, € By) > 0,k, j>1,

where 7/ = max{~v,2} and B;, i = 1,2, denotes arbitrary subsets of [0,00)? with a
positive bidimensional Lebesgue measure.

Remark 2.1: Assumption H3, first proposed by Shen and Zhang [15], is mild since it can
be satisfied by a fair number of important families of copulas, such as Farlie-Gumbel-
Morgenstern copula, Ali-Mikhail-Haq copula and Cuadras—Augé copula.

In assumption H3, we claim that v > 1 if v exists. Without loss of generality, suppose
that uy = ug = u. If v exists and v < 1, then it follows that

C(vu,vu)

im — =7
u=0 C(u,u)

)

which means that C (u,u) is regularly varying at 0 with index +. This contradicts the fact
that C(u,u) < wu.

Let @ = (alx,agx)T, with aq,a2,z >0 and a; + ao = 1. We can now state our main
results.

THEOREM 2.1: Suppose that assumptions H1-H4 are satisfied for model (2.1). Then, for
any fized integer n € N,

P(Mn > IZI) ~ P(Sn > (l?) ~ ZZP(GLICXL]C > alx,@szQJ' > a2$). (2.3)
=1 =1

COROLLARY 2.1: Under the conditions of Theorem 2.1, if F; € R_o, i=1,2, for some
0 < a < oo, then (2.3) can be reduced to the following cases when v # 2:

(a) For1 <~y <2,

n

P(M, > x) ~P(S, > ) ~ > P(O1,X1x > a12,02,Xs s > a1). (2.4)
k=1

(b) For~ > 2,

]P(Mn > .’13) ~ P(Sn > .’1}) ~ (alag)iaFl(l’)Fg(I) Z E(@l,kGQ,j)a~ (25)
1<k#j<n

PRrROOF: Relation (2.4) is an immediate consequence of Theorem 2.1.
Note that X, and X5 ; are independent for £ # j. Under assumption H3, for some
€ > 0, it follows from Holder’s inequality that

EO)T/?) <o, i=1,2

and
E[(@Lk@27j)a+e/2] < 0.

Hence, applying Lemma 3(iii) of Li [12] yields (2.5). [ |
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THEOREM 2.2: Suppose that assumptions H1-H3 are satisfied for model (2.1). Assume that
for any ¢ > 0, there is 0 < § < « such that

Zk(ub)(ﬁwﬂs E(0°] 5y @ﬁwa) <oo, i=1,2, (2.6)
and
S (k) IR0 v 07%) (6577 v 65 < o (2.7)
k=1 j=1
Then,
]P)(Mn > :13) ~ P(S:Lr > GC) ~ Z ZP(@L/CXLk >a1x, @2JX27]' > (lQ.T) (28)
k=1 j=1

holds uniformly for all n € N.

Remark 2.2: The proofs of Theorems 2.1 and 2.2 are insensitive to the numbers of Xj ;,
1 = 1,2. Hence, using a similar treatment, we can determine that, under the conditions of
Theorem 2.2,

P(M p, > a1z, Ma, > agx) ~ P(Sim > ax, S{n > asx)

m n
~ ZZP(GLkXLk > alx,GQ,ngyj > (IQZL')
h—1j—1

holds uniformly for all m,n € N.

2.2. Applications

Following the work by Tang and Tsitsiashvili [18] (in which the authors considered a uni-
dimensional case), we consider a stochastic economic environment. In this environment, an
insurer invests his surplus into both risk-free and risky assets, which may lead to negative
returns. The insurer starts with an initial capital vector & = (ayz,asx) " of two classes of
an insurance business:

(A1) The net losses during referenced years Xj = (Xl’k,Xz,k)T, k > 1, constitute a
sequence of i.i.d. random vectors with a common survival copula C(-,-).

(A2) Y, denotes the discount factor from time k to time k —1 of each business line,
where P(0 <Y, <o0)=1,i=1,2,k>1.

(A3) The two sequences { X,k > 1} and {Y; = (Yl,k,Ych)T,k > 1} are mutually inde-
pendent.

Hence, if we assume that the net losses Xy, k > 1, are calculated at the end of year k and

write R; 1, = Yl_k1 —1,i=1,2,k > 1, then {Ry, = (R1x, Rax) ",k > 1} denotes the stochas-
tic return rate within period k, and the surplus, denoted by U,,, accumulated by the end
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of year n satisfies the recurrence equation

Uin _ (I1+ Ry n)Uin-1
U2,n (]- + RQ,n)Uanl

k - k
®k = <®1’k> — Hi:l(l + Rl,i) ! _ Hi:l Yl,i
e ITimi (1 + Roy) ™ [T, Yo,
Thus, O; ;, denotes the stochastic discount factor of business line 4 from year k to 0, ¢ =1, 2.
Then,

Uozsc,Un:( )—Xn,nzl. (2.9)

Now, we write

Ui,n = @Z; ((lﬂ? — Z Gi,kXi,k'> s 1= 1, 2.

k=1
The bidimensional risk model above with constant interest rates, which is a special case of
the work in the present paper can be found in Shen and Zhang [15].

Based on the bidimensional risk model, various types of ruin probabilities can be defined.
For any integer n > 1, we may consider the following two types of ruin probabilities:

2
Yana(T,n) =P <ﬂ1 (Olgljign Uij < 0> ‘ Uy = 33) ,

=
Ysm(x,n) =P(U1,; < 0,Us,; < 0,for some i =1,...,n|Uy = x).
The quantity ¥anq(x, n) represents the probability that ruin occurs in both insurance busi-
ness classes over the time horizon [0, n], though not necessarily at the same time. ¢, (2, n)
is the probability that ruin occurs in both insurance business classes simultaneously over
the time horizon [0, n].

Let us now consider the ruin probabilities of model (2.9) by applying the main results
in Section 2.1.

PROPOSITION 2.1: Suppose that {Xy,k>1} and {©) = (Hfz1 Y1, Hle Yo) ' k> 1}
satisfy the conditions in Theorem 2.1. Then, for any n € N,

@Dand(a},n) ’l/)slm x, TL ZZP <X1 k HY1 i > alx, XQJ HYQ I a2x> . (2.10)
k=1j=1

PROOF: From the ruin probability definitions given above, it follows that

Yand (T, n) > Ygim (T, n) > ZszHY”>G$ i=1,21. [ |
PROPOSITION 2.2: Suppose that { X,k > 1} satisfies the corresponding conditions imposed
in Theorem 2.1 and that {Yy, k > 1} is a sequence of i.i.d. copies of Y = (Y1,Y2) T satisfying

E(YST O vy ) < LE(YA P VYT <1, i = 1,2, (2.11)

and
B[V VYR (v vyg ) <1 (2.12)
for some 0 < § < . Then, (2.10) holds uniformly for all n € N.

https://doi.org/10.1017/50269964818000414 Published online by Cambridge University Press


https://doi.org/10.1017/S0269964818000414

118 X. Shen et al.

PRrROOF: Clearly, assumptions (2.11) and (2.12) imply (2.6) and (2.7) in Theorem 2.2. N

Remark 2.3: From Proposition 2.2, one can derive the asymptotic estimate for the ruin
probability for a unidimensional risk model. That is, if {Xj, k > 1} is a sequence of i.i.d.
random variables with a common distribution F' € ERV (—a, —3) for some 0 < o < 3 < o0,
and if {Y), k > 1} is a sequence of i.i.d. and positive random variables with a generic random
variable Y satisfying E(Y*~% v Y#+9) < 1 for some 0 < § < a, then

n k
n)wZIP’(XkHY;>ax> (2.13)
k=1 i=1
holds uniformly for all n € N, where
1
o= (g fL ) <)

The relation here (2.13) coincides with that of Theorem 3.1 in Tang and Tsitsiashvili [18]
under the same assumptions.

3. PROOF OF THE MAIN RESULTS AND LEMMAS

In the proof of our main results, we need the following series of lemmas, which will be used
frequently.

LEMMA 3.1: Suppose that X is a random vector satisfying assumptions H1 and H3. Then,
forany v >1,

v B < lim inf -
min{xzq,22}—00 C( ( )

O(Fi(va), Fa(van)) .
7 < limsup

< Agfi(ml)fz(mz)) p—
( )) min{x,x2}—00 C(Fl(l‘l F2

), Fa(z2))

holds for any v > 1.

PRrROOF: For any 0 < € < 1, v > 1 and sufficiently large x;, we have
(VP —&)F;(x;) < Fi(va) < (v + ) Fi(x;), i=1,2.

By the monotonicity of copulas, we obtain

(ve2)) <  limsup _ E
(£2))  minfa1,22} o0 C(F

=+,

lim sup SF L),
min{z,x2}—00 C( ( )

Fo
F,

where, in the last step, we used assumption H3. Letting ¢ — 0 in the last display yields

C(Fi(vx1), Fa(vas))
Fy(x2))

lim sup
min{z,z2}—00 C(Fl(ilil)

Similarly,

~liminf E —
min{zy,z2}—00 C(Fl(l'l)a 2(3:2))
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LEMMA 3.2: Suppose that X is a random vector satisfying assumptions H1 and H3,
© = (01,0,)" is a nonnegative random vector independent of X satisfying P(©; > x) =
0 (F(a&bx)) for any positive constants a,b >0 and i =1,2, and P(® € B) >0 for any
subset B C [0,00)? with a positive bidimensional Lebesque measure. Then, for v > 1,

s~ < liminf P(©1X; > vaz,©2:Xs > vbx)
T—00 P(@le > ar, 0 X5 > bx)
. P(©1X; > vax,©2:Xo > vbx)
< limsup
T—00 P(@le > azx, @QXQ > bl‘)

<v Y. (3.2)

Particularly, if F; € R_,, for some 0 < a < 00, i = 1,2, then
P(0, X, > vax,03X5 > vbx)

I — o,
w1—>ngo P(@le > CLI,GQXQ > bx)

ProoOF: Note that P(O; > x) zo(f(ax,bx)), ¢ =1,2. Hence, by Proposition 3.1 of
Zhou et al. [23] and Lemma 3.1, there exists an infinitely increasing function ¢(z)
(i.e., ¢(x):[0,00) — [0,00) such that ¢(z) /" 0o,x/p(x) \, 0) such that P(©; > x/p(x)) =
0 (F(am, bm)) For any a,b > 0 and v > 1, we have

P(©1X; > var,0:X5 > vbx)

(/l/tp(%) /l/tﬂ(»b) /Jﬁ/w(»b)/ / /L/‘P(l) /OO /00 )
/e(@) /e(x) [e(x) Jz/p(x)

_ b
x F (”CS”” ”f) P(©; € ds, 0, € dt)

= Tl(l/) —+ TQ(I/) —+ Tg(l/) —+ T4(I/). (3.3)
Now, we begin to estimate the four terms over P(01X; > ax, O3 X5 > bx) correspondingly.

Ty (v) B fom/w(z) fox/“o(z) F(vaz/s,vbx/t)P(O; € ds, O, € dt)
P(©1X; > azx,02X5 > bx) I J Flax/s,bx/t)P(O; € ds, O, € dt)

foz/w(z) fox/“"(z) F(vax/s,vbx/t)P(O; € ds, O, € dt)
fox/“o(x) fox/w(x) F(ax/s, bz /t)P(O; € ds, 04 € dt)

sup  Flveznvbe) (3.4)
z1,22>¢(x) F(G,Zl,bZQ)

IN

Let xg > 0 such that P(©; > xg, 02 > x¢) > 0. Then,

T (v) Jg1e@ g Flvar/s,vba/OP(O; € ds,0, € di)

P(©,X; > ax,02X5 > bx) 17 [ Flaz/s,bx/t)P(O; € ds, O, € dt)

fm/w @) fr/w @) F(vaz/s,vbx/t)P(O; € ds, O, € dt)
Jor [ Flax/s,bx/t)P(O; € ds, 0, € dt)
P(©2 > z/p(x))
F(ax/xo,bx/x0)P(©1 > 20,02 > x0)
—0 (3.5)
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due to P(©2 > z/p(z)) = o( F(az, bx)). Similarly,

P(©1X; > ax,0:X5 > bx) — (asc/xo,ba:/xo) (01 > g, 05 > x0) ’
and
Ty(v) B fx/w(l) fx/¢(x) F(vaz/s,vbx/t)P(O; € ds, Oy € dt)
]P)(@1X1 > ax,@QXg > bl‘) B fﬂﬂo flI?o F ll:l)/S,b:Z?/t) (@1 S ds,@g S dt)

_ PO > 2/p(z), 02 > 2/p(x))
F(ax/zg,bx/z0)P(O1 > 20,02 > T0)

— 0. (3.7)
Thus, combining (3.1) and (3.4)—(3.7) yields
F(vaz,vbzy)

. P(01X; > vax,0:X5 > vbx) . —a
lim sup <limsup sup —————F < v Y.
z—oo  P(O©1X1 > ax,03Xs > bx) 200 21,2>0(x) F(az1,bz2)

Next, we estimate the asymptotic lower bound:

P(©1X1 > vaz,02Xs > vbx)
P(@1X1 > ax,@ng > b],‘)

- fox/“o(x) fx/“o(x) F(vax/s,vbx/t)P(O; € ds, Oq € dt)
- 155 Sy Flaz/s,bx/t)P(O1 € ds, ©2 € dt)
F(vaz,vbz) T (1)

' i . , 3.8
- zl,zlggo(x) F(G,Zl,b22> Tl(]-) + T2(1) + T3(]-) + T4(1) ( )
where T;(-)(i = 1,2,3,4) are defined in (3.3). Again, by P(©; > z/p(x)) = o( F(ax, bz)),
i=1,2, and ]P’(G)l > 20,02 > x0) > 0, via a procedure similar to the proofs of (3.5)—(3.7)
but Wlth some minor modifications, we obtain
Tr(1) + T5(1) + Tu(1)
T:(1)
P(02 > a/¢le)) + (01 > o/p(a) + (€1 > 0/p(0). 0 > afele) _ (g0
B F (%’ 2—’5) P(xo < ©1 < z/p(x), 0 < O2 < x/p(x))
Now, combining (3.9) with (3.8) and (3.1) yields
liminf EO1X1 > 17, 05X > 162) oy e gy Flrazvbes) o g,
z—oo  P(01X; > ax,02Xs > bx) =00 z1,2>¢(z) F(az1,bzs)
Hence, relation (3.2) follows, as desired. [ |

LEMMA 3.3: Suppose that { Xy, k> 1} and {Ok, k > 1} satisfy assumptions H1, H3 and
HA4. Then, for any positive constants a,b > 0 and k # j, P(©1,,X1,r > ax,02 ;X ; > bx) €
ERV(—2a,—20), that is, for § > 1,
(572[3 < liminf P(@l,le,k > (SCL:E7 @QJXQJ' > 51)13)
T—00 P(Gl,le,k > ax7@2,jX2’j > bac)

< lim su ]P)(Ql,le,k > 5&%,@2’jX2’j > 6[)1‘) < 5—2&
- gg—>oop P(@l,le,k > aa:,@g,ngvj > bl‘) - '
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ProoOF: By assumption H4 and Hdélder’s inequality, for some € > 0, we have

E[(@l)kGQJ)B-’_E/z] < 00.

Now, following from Markov’s inequality and the fact =27+ = o(F; (z)Fy()),

P(O1 > 2,02, > ) =o(Fi(z)Fa(x)) and P(O;; > )= o(Fi(z)Fa(x)),i =1,2.

Then, via a procedure similar to the proof of Lemma 3.2 one gets the desired result. |

Remark 3.1: From the proof of Lemma 3.3, one can see that for any positive constants
a,b>0andi=1,2,

PO, > x) = o(F(ax,bzx)), k>1

when assumption H4 holds. Hence, conditions of Lemma 3.2 hold under the assumptions
of Theorem 2.1.

According to Lemmas 3.2 and 3.3, the lemma below is a direct consequence of
Theorem 3.3 (iv) of Cline and Samorodnitsky [5].

LEMMA 3.4: Let the conditions of Lemma 3.3 hold. Then, for any positive constants a,b > 0,

0 < liminf DOLaX1E > 02, 025 Xo k> br)

z—00 F(ax,bx)

. P(@l X1 > a.l?,@g L Xo g > bl‘)
< limsup : —— - :

z—00 F(ax,bx)
<oo, k>1,

and

P(©1,1 X1k > ax, 02 ;X5 ; > bx)

0 < lim inf — —_
z—00 Fy(azx)F2(bx)
P X i Xo ;i
< lim sup (O Lk - axLGQ’] 25 > be) <oo,k,j>1, k#£j.
z—00 Fi(ax)Fo(bx)

LEMMA 3.5: Let the conditions of Lemma 3.3 hold and A; = {O1 j, X1k, > a12, O2 g, Xo j, >
asw, 01, X0, > a;x,l; # ki}, 1 = 1,2. Then, for any positive constants a; >0, 1 =1,2,

li P(4:) 0 (3.10)
1m = U. .
r—00 ]P(@LMXLM > a1z, @27k2X27k»2 > agx)

PROOF: Let Fg = o{O, k > 1}.
Case 1: k1 = ko = k. Note that

P(A”f@) < P(Gl,le,k > arx, @27kX27k > a2:c|.7-'@), i =1,2.
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By Lemma 3.4, the right-hand side of the above display is integrable. Thus, applying Fatou’s
lemma and (3.1), we have that for i = 1,2,

i P(A;)
1m su
P P(©11 X1k > a12,09 1, Xo ;> a2x)

P((©1,5 + O21) X1k > a17, (01,5 + O2 )Xo i, > asz|Fe)

< E [limsu
- x_m,p F(ayx,axx)
. P(ei,liXi,lq‘ > CLZ‘IL'|.7:®)
- lim sup —
T—00 Fi(aix)

I Fiaz) - i F(ajz,as1)
- limsup F;(a;z) - limsu
Lo Pl P PO, X1k > a12,092 1 Xo ik > asw)

:O,

where, in the last step, we also used Lemma 3.4 and the fact that

limsup F;(a;z) =0, i=1,2. (3.11)
xrT—00
Case 2: k1 # ko. Without loss of generality, we suppose that [; # ki, ks, i = 1,2. In fact, if
Iy = ko or ls = kq, then the proof of (3.10) is the same as that of Case 1. Keep in mind the
definition of the ERV class and (3.11). Again, by Fatou’s lemma and Lemma 3.4, it follows
that

) P(A)
imsu
$—»oop P(©1,k, X1k, > 017,09 1, Xo , > a2)

2
]P@i ‘Xi i i . P@z -Xi ) i
<E Hlimsup (O Tik; > G 7o) - lim sup (i1, Vil > @ z|Fe)
i1 T FZ (azx) r—00 Fz (G,ZLU)
: A : F1(a1z)Fa(asx)
- limsup F;(a;x) - limsu
w—»oop ( ) af—»oop ]P(el,lel,kl > a1$,927k2X2,k2 > agx)
=0. -

LEMMA 3.6: Let the conditions of Theorem 2.1 hold. Then, for any positive constants a; > 0,
i=1,2,

P X< =
lim (@171 1,j = )

0k j>1.
T—00 ]P)(Gl,le,k > a1z, @2’jX27j > (121’) )=

PROOF: As the proof of the case k # j is quite similar to k = j, we prove only that

P X1 < —
lim (OriXir < —) -0, k>1.
zHOOP(@LkXLk >ax, 92,kX2,k > agl‘)

According to Lemma 3.4, it suffices to show that for k > 1,

. PO 1 X1 < —1)
im ——
z—oo  F(ajz,asx)

=0.

Applying Lemma 3.1, it follows from Proposition 2.2.1 of Bingham et al. [1] that, for any
€ > 0, there exist some positive constants K; and D, i = 1,2, such that

Ko < Flaz/tasz/t) KotPr+e, (3.12)
F(ajz,ao1)
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for all > az/t > D. Take an infinitely increasing function g(x) satisfying P(0; >
x/g(x)) = o(F(a1z,a2x)),i = 1,2. Based on (3.12), for large enough x such that g(z) > D,

we obtain
<
(61 ]Xl Jj = 'T / / x/t) (G)Lj c dt)
F(a1z,as7) /g(@) F(a1z,as7)

z/g(x) F(— t
+/ KytPrte. 71(—96/)@(@1 ; € di).
1 F(ayz/t,azz/t) ’

Now, using (2.2), P(0;x > x/g(z)) = o(F (a1z,as7)),i = 1,2, and Fatou’s lemma leads to

PO, ;X ; < — ! t
lim sup (Gi] ) g/ hmsupi(ix/) P(©,, € dt)
T—00 F(ajz,as1) 0 a—oo F(ajz,as1) ’
P(O;
—|—limsup ( 1,5 > x/g(x))
T—00 F(aix,azx)
- Fi(=x/t)
+ KotP e limsup ————22_P(O ; € dt
/1 ° ey F(ajx/t,az2x/t) (©15 )
which completes the proof. |

LEMMA 3.7: Let the assumptions in Lemma 3.3 hold. In addition, suppose that {Xy, k> 1}
is a sequence of nonnegative random vectors and that {®y,k > 1} satisfies one of the
following assumptions for some 0 < § < «:

(i) 0< B <1 and
YD E(O5:° veri)es;’ vest) < oo
k=1j=1
(ii) B >1 and
> Z{E (0537 v ) (O57° v ey )9+ < oo,
k=1 j=1
Then,

. . P(Z?;n-i-l @1J€X17k >arzx, Z?:l @QJXQJ > (IQIL')
lim lim sup

n— gr—oco Fl (alx)Fg(agx)

=0. (3.13)

Moreover, if the sequence {®y, k > 1} satisfies (2.6) and (2.7), then we have

lim limsup — P> e, ©Or Xy > x) _
n—oo0 ;.50 F(a1sc GQ.Z') + F1 (alaﬁ)Fz(an-)

(3.14)

Remark 3.2: Assumptions (i) and (ii) are based on the conditions of Theorem 2 (also
Lemma 7) in Li [12]. Clearly, relation (2.7) implies assumptions (i) and (ii) in Lemma 3.7.
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Remark 3.3 Using Lemma 3.2 together with Lemma 1(ii) and Lemma 2(i) of Li [12], under
the assumptions of Theorem 2.2, there exist some constants K7 and K5 such that

oo oo
ZZP(GLIVXL’C > ala:,@g,ng,j > agl')
k=1 ;=1

2 oo
< K\ F(a1z,as Z ZIE LD‘Z Sy @B%LS) + Ky Fy(ay1w)Fa(asx)
=1 k=1
oa— ) a— é
X Z E[(@Lk \/@[13,-’1; )(92,]'6 \/@53 )]
1<k#j<oco
< 0 (3.15)
holds for all large z and 0 < § < «. Hence, it follows that

O11. X1k > a1x,05 ;X9 i > aox
lim lim sup Lizn Lo POLeXin > 12, 005%0;5 > a22) _ (3.16)
n—o0 zoo F(alx, azx) + Fi(a1x)Fa(ax)

Actually, from the first step in (3.15), to obtain (3.16), assumptions (2.6) and (2.7) can be
reduced to (i) and (ii) of Lemma 3.7, and

o0
Y RO veIT) <oo, i=12.

Proof of Lemma 3.7: Note that X, and X5 ; are independent for k # j. By Lemma 7 of Li
[12], (3.13) immediately holds. Hence, we need to show only that (3.14) follows the conditions
in Lemma 3.7, including (2.6) and (2.7). For all integers n such that oo, k=) < 1, we

derive
P (Z 0,X; > :B) <P (Z 0,X; > Z k_(1+L)£I:>
k=n k=n k=n
<p(lJ {el,le,k > k_(p”)aw} J{2,; X5 > 57 aga)
k=n j=n
< Z ZP(GLIVXL/C > k_(1+b)a1l‘,@2,jX27j > j_(l—H)an).
k=nj=n

We now shall estimate the summands on the right-hand side of the above display. Similar to
Remark 3.3, there exist some constants K7 and K5 such that for all large = and 0 < § < «,

oo oo
Z ZP(@l,kXLk > k7(1+L)a1$,®27jX2,j > j7(1+L)CL2I)

k=nj=n
2 o0
< K1 al.’L' azx Z Z k(l-i-b)(ﬁ’}"'ré)E(@li)j’]z*ﬁ vV @fl‘i’é)
i=1 k=n

+ KoF1(a12)Fa(asx) Z (kj)(1+b)(ﬁ+5)E[(@<1x,;6 v @f;‘;f)(@;;é v @g;é)]_
n<k#j<oo

Hence, (3.14) immediately follows from (2.6) and (2.7). [ |
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We now turn to the proof of Theorems 2.1 and 2.2.

Proof of Theorem 2.1: Let n > 1 be an arbitrarily fixed integer. Since {@y,k > 1} are
nonnegative, we have that

ZGUCX“C < max Z@llek <Z@l lek’ [=1,2.

Note that S;f = (ST, 55,) " = (O r_; ©1.6 X7, Yky O24X5 ;) " Thus, to show the main
result, it suffices to state that for n > 1,

P(S;: > w) 5 ZZP(@L’CXL]C > a1$,®2,jX27j > ag.’L‘), (317)
k=1 j=1
and
S > ﬂ) ZZ]P @1,kX1,k > alx,@Q,ngyj > (12.%). (3.18)
k=1j=1

When n =1, (3.17) and (3.18) apparently hold. Now, suppose that n > 2.
First, we prove (3.17). Note that there exists a constant v, with 1/2 < v < 1, such that
O<y=(1-v)/(n—1)<1/n <wv. Then, we have that

n n
P(S;} >x) < ZZ @Lkafk > I/aﬂl’,@le;:j > vasx)
k=1j=1

+P (S} >, 0{91 lek <vajz}, m{@g,JXH < vasx}
k=1 j=1

n n
+P| S >, n{@lkaf:k <wvayx}, U{@gij;fj > vagr}
k=1 j=1

n n
+P | S >, U {@Lka:k > vajz}, ﬂ{@g,jX;:j < vasx}
k=1 j=1

= K1+ Ko + K3 + Ky.

From Lemmas 3.2 and 3.3, the following can be easily obtained for 1/2 < v < 1:

(3.19)

lim sup

P(@l,le,k >vax, @2JX2,]‘ > Z/CLQJ?) 1/72ﬁ7 k 7& j,
T—00 ]P)(el,le,k > a1z, @2)]'X2’j > CLQQC)

v k=3

Because P(@Lka:k > ax, @27jX;:j > (121‘) = ]P’(@MXM > a1, @2,jX27j > a21:) for x > 0,
a; > 0 and k > 1, we can obtain

K
hm lim sup ! =1 (3.20)

v/ amoo Doy 2y P(O1kX1k > 17,02, X5 5 > azx)

by (3.19) and the inequality
C1 Cn Z?:l & C1 Cn
— < == < — e,
mm{d1 dn}_z?_ldi_max{dl, ,dn},
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with ¢;,d;, 1 = 1,...,n, being positive. Next, we estimate K5. Note that

Koy=P| S5 >, ﬂ {61, le kS <vwvajz}, ﬂ{@g’jX;’j < vasz},
k=1 j=1

n n
< ZZP (S:{ > m,@Lka:k < I/(lldf,@Q,jX;:j < vasz,

k=1 j=1
asT
91,kX1+k @2,J j = *)
’ n
n n g
SZZ Z@lgl 1,81 (171/)&11‘ @1kX1k>7n s
k=1 j=1 s17k

ao®
Z @2,52X;:82 (1 —v)asz, Oy JX+ =22

n n

SZZZ ZP(@L& 1g1>ya1x B2 5, X 292>ya2x

k=1j=1 s1#k s2#j

917’6X1+,k > yaix, @2,jX;fj > yagx) .

Consequently, it follows from Lemma 3.5 that

K,
lim —0. 3.21
w00 30 1 21 PO X1k > 12,02 X5 5 > azx) (3.21)

Also observe that

n
K3 <P Sin > aqx, ﬂ{@l,kafk <vayz},
k=1

U{@z,]XQJ > I/an} max. (91 kX 5 ur

j=1

alxr
ZP(Sln > a12,0q. lek <vaz, @2]X2] > vasr, O, lek > ;>
n

a1x
Z O1.6, X1 o > (1=v)arz, @g,JXQJ > vasw, O le e > o

Z (©1,,, X, > yarz, @2]X2j > yasx, 01 le e > Ya1T).
s1#k
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Similar to the computation of (3.21), by applying Lemma 3.5 again, we can obtain

K3

lim =0. 3.22
w00 3 1 21 PO X1k > 17,02 X5 5 > azx) (8.22)
Likewise, the following is obtained:
K
lim ! =0. (3.23)

L— 00 Zk 1 ZJ 1 (Gl,le,k > a1z, @Q’jXQJ‘ > CLQZL’)

Hence, a combination of (3.20)—(3.23) implies (3.17).
In the following, we begin to prove (3.18). Let & >1 be a constant, and set
w= (£ —1)/(n—1). Clearly, w > 0, hence, we have

P(S,, > x) > (S > x, 1r<nax 01 X1,k > Earz, 1max Oy ;X2 > fa2x>

n n

> ZZ S > x, @1 le k> falx @2,JX2j > fagl‘)
k=1j=1

Z ZP(Sn >, 01 5, X1k > 012, 01 1, X1k,

1<k1#ko<n j=1

> Eax, @Q,jXQJ' > fagx)

— Z Z ]P(Sn > @, @1J€X1,k

k=11<j1#j2<n
> §a1x, @2,j1X27j1 > fagx, @27j2X27j2 > §Cl2$)
= Fl - FQ - Fg.

Obviously, by Lemma 3.5, we can obtain

T,
lim : =0, i=23. 3.24
7200 351 251 P(O1p X1k > a17,02,;X5 5 > az) (3.24)

Regarding I'y, we have

n n
ZZ (©1 X1k > €a17,01 5, X1 5, > —warz,1 <51 #k <mn,
k=1 :

2, X ; > €asx, 09 5, X0 5, > —wasx,1 < s97# j < n)

= Z P(@Lle,k > §a1x,@27jX27j > fagx,@l,jXLj > —waix,
1<k#j<n

O2 1 X0k > —wagr, O X > —wx,1 < s#k,j<n)
n
+ ZP(@l,le,k > Ea1x, 02 5, Xo i > Lasx, O X > —we,1 <s#k <n).

=1
=:T'11 + T2
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Regarding I'y1, it follows from Lemma 3.6 that

lim inf T
=00 3 cpsicy, P(O1 X1k > €a17,02,; X2 5 > £asx)

> lim inf Z P(O1,k X1,k > Ea17,02 ;X2 j > Eazx)
T e [ X 1<htin P(O1LE Xk > €012, 02, X0 j > Laza)

P(@L]’XL]' < —warz) + P(@kaXz’k < —wasz) + Zi=1,2 Zlgs,;;ﬁk,jgn P(G'L,siXi,si < —wa;x)
P(©1,1x X1,k > §a1@, O2,;X2,; > Lazw)

=1 (3.25)

Similarly, we have

liminf — L1z
a—oo » o P(O1 1 X1k > a2, 02, X2 ) > Lan)

ZZ:l P(el,le,k > §a1:c, GQ’kXZk > fazl')

Z¢:1,2 Zlgsi;&kgn P(Oi,s, Xis, < —wa;x)
P(O1x X1,k > a1, 02, Xo 1 > Lar)

=1 (3.26)

> liminfz [ P(©11 X1k > 12,02, X2 ) > Eazx)
=1

Thus, applying Lemma 3.3 together with (3.25) and (3.26) ensures that

I
lim lim inf
&NVl xz—00 22:1 E?:l P(G)l,le,k > a1x7®2,jX27j > agl’)

> 1. (3.27)

Therefore, the combination of (3.24) and (3.27) leads to (3.18), which completes the
proof. |

Proof of Theorem 2.2: Using Lemma 3.7, for every ¢ > 0, we can also choose some large
integer ng such that

o0 no
P Z @LkXii:k > alx,Z@g,jX;:j > as™

k=no-+1 j=1

no oo

+P Z@l,}chJr’k > a1x, Z @Q,jXQJrJ > asx
k=1 j=no+1

L) o o0
+P (Z @kX;_ > IL‘) =+ Z ZP(GLIVXL/C > all‘,@g,jXQJ' > agx)

k=ngo k=ng j=1

+ Z Z P(Ql,le,k > alx,Gg,ng’j > ag.%')

k=1 j=no

< e(F(ayx,asm) + Fi(ayx)Fa(asx)). (3.28)
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Applying Theorem 2.1 shows us that relation (2.3) holds uniformly for 1 < n < ng. We now
consider the case of n > ng. By (2.3) with n = ng, the following holds uniformly for n > ng:

n n n

n no n
P(Mn > 33) Z ZZ — Z Z — Z Z P(G)l,le,k > alm,Gz,ng’j > agl')

k=1j=1 k=no+1j=1 k=1 j=no+1

n n

Z ZZP(@L]CXL’C >ax, @27jX2,j > agl‘)
k=1 j=1

— (eF (a1, agw) + 2eF1(a12) Fo(asw)), (3.29)

where, in the last step, we used (3.28). Moreover, by (2.3) and (3.28), for every 0 < p < 1,
via a procedure similar to the proof of (37) in Li [12] but with some modifications, we can
obtain

P(S; > x) < 2¢[(1 — p)p] PFi(a12)Fa(asx) + e[p P F(arx, agx) + p~2°F i (a12) F(azz)]

+ Z ZP((_)L’CXL/C > (1 — p)alx, @2,]‘X27j > (1 — p)CLQQf) (330)
k=1j=1

uniformly in n > ng. Combining (3.29) and (3.30) and then letting € — 0 and p — 0 in turn
yields the desired result, that is, (2.8). |
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