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Abstract. Let us consider a sequence {Xn, n ≥ 1} of i.i.d. rv’s with common df F

and finite mean µ. We write F (x) = P (X ≤ x) and we denote the tail by F = 1 − F .

We say X (or its df F) is heavy tailed if it has no exponential moments. We investigate

the precise large deviations for heavy-tailed random sums. We prove general asymptotic

relations for both the partial sums Sn and the random sums SN(t), where the N(t) is an

integer counting process. These relations holds under the assumption that the distribution

tail is subexponential or long. We provide applications of the above relation for the random

sums.
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