Properties of renewal function density for
smooth absolutely continuous distributions’

V. Topchii, topchij@ofim.oscsbras.ru

Omsk division of Sobolev‘s Institute of Mathematics of
Siberian Branch of Russian Academy of Sciences,

In [1] and [2] there are described the properties of renewal function increments for
distributions with regularly varying tails and infinite mean. If the initial distribution
has a regularly varying tails with « € (0, 1/2] the increments is not regularly varying
in general case. It is possible to obtain only regularly varying lower bound for
the increments. In [2] there are proposed hypotheses (without proofs) when the
increments will be regularly varying. In [3] there are proposed conditions and there
are obtained precise asymptotic of the renewal function density as o € (0,1/2], and
in [4] under additional conditions there are proved regularly varying of the renewal
function density derivative. All these conditions there are presented in the hypotheses
from [2].

We propose conditions, when renewal function density and its derivative will be
regularly varying if o € (1/2,1].
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