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Asymptotic Tail Probabilities of Distortion Risk Measurement

Based on Linear Combinations of Order Statistics

Z0U Pei-ging, CHEN Shou-quan

School of Mathematics and Statistics s Southwest University , Chongging 400715, China

Abstract: In this note, we investigate the tail distortion risk for linear combinations of randomly weighted

order statistics, and obtain the asymptotic properties.

Key words: extreme value theory; distortion risk measurement; distortion function; max-domain of attrac-

tion; regular variation
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