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OVERVIEW ON THE IMPORTANCE OF ORGANIZATIONAL

LEARNING AND LEARNING ORGANIZATION
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Abstract

Consider a discrete-time insurance risk model in which the insurer makes both risk-
free and risky investments. Assume that the one-period insurance and financial risks
form a sequence of independent and identically distributed copies of a random pair
(X,Y) with dependent components. When the product XY is heavy tailed, under a
mild restriction on the dependence structure of (X,Y’), we establish for the finite-time
ruin probability an asymptotic formula, which coincides with the long-standing one in
the literature. Various important special cases are presented, showing that our work
generalizes and unifies some of recent ones.

S

o sbE (o G5 o s 3 Gl 0yblie §)US dilapw pn ) dans O Jo &5 580 iy 1) diannS Hlaj daw Sy Jia
L1y (XY) Gdolal g ambl sl Hluss jsky 5 Jtua gla dsed i g dllis e Ol g 8595 S5 dag JuS (0,8 .48
dXY) (Saly il )3 Gaml Cudgion o wbily wib po XY wipalole dSile) ass e LSS dily sl adlse
e B)lsa el ale Ogta 3 Lardd Jsed b gubie a5 puiS o sloul Guilee Jgapd Slgims 1y sgdee Ola) S2506 Jleiod

.ajl..babiu.mawF.tuilj)::‘rl.:glybé-xh}hﬂmmam,nimqiuln;g

I dg3
Canyd b JolS ous dao 3 dllde dugd gl ddlis dom s 3l rawd g5 o ol
ole SIS Lo clie GaundS5) dseuss b ol o (Giolys JoB) )5

dwle SIS sl couds des,3 OVl (p Suds Gesiws Gy

4000 *

aiz e Ol i oKy 5



http://iranarze.ir/%D8%AC%D8%B3%D8%AA%D8%AC%D9%88/
http://iranarze.ir/finite+time+ruin+probability+heavy+tailed+dependent

