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The Local Max-Sum Equivalence of Real Valued Random Walks with
Heavy-Tailed Increments Following FGM Copula

LIU Fuxiang GONG Chan CUI Sheng’
( College of Science China Three Gorges University Yichang Hubei 443002 China)

Abstract: The random walks with heavy-tailed increments following FGM copula are considered in this paper. Using
a few of properties of local heavy—ailed distributions and FGM copula the local asymptotics for the tail probabilities
of partial sums are established under some mild conditions. Then the local max-sum equivalence is generalized to
the real value case and it has some values of application in risk theory.

Key words: local heavy-ailed distribution; FGM copula; local max-sum equivalence



