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Asymptotic estimates for a time-dependent renewal risk model with
main claims and a random number of delayed claims
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Abstract: This paper considers a nonstandard renewal risk model with delayed claims, in which
each (main) claim induces a random number of delayed claims. Assume that the claim sizes and the
inter-arrival times obey some dependent structure, the distributions of the main claim sizes and delayed
claim sizes are heavy-tailed. When the initial surplus tends to infinity, the asymptotic estimation of
the finite-time ruin probability of the risk model is obtained.
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