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Empirical Estimation on Mark to Market Conditional Tail
Expectation under a-mixing Dependence Structure

CHEN Haoyu, PENG Zuoxiang

School of Mathematics and Statistics » Southwest University , Chongqing 400715, China

Abstract: Chen et al. (2018) proposed the mark to market value at risk, and proved the large sample prop-
erties of its empirical estimator when the time series satisfies the strictly stationary p-mixing condition.
Based on the mark to market value at risk, this paper defines the mark to market conditional tail expecta-
tion, and proves the strong consistency as well as the asymptotic normality of their empirical estimators
respectively on the premise of strictly stationary a-mixing sequence.
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