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We consider the closure property and probability tail asymptotics for randomly
weighted sums SΘ

n
= Θ1X1 + · · · + ΘnXn for long-tailed primary random vari-

ables X1, . . . , Xn and positive random weights Θ1, . . . ,Θn under similar dependence
structure as in [1]. In particular, we study the case where the distribution of random
vector (X1, . . . , Xn) is generated by an absolutely continuous copula.
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