F A8 K 5 m o I K FF R CARAFER) 2023 % 5 A
Vol. 48 No. 5 Journal of Southwest China Normal University (Natural Science Edition) May 2023

DOI:10. 13718/j. cnki. xsxb. 2023. 05. 005

XS BE R R

e, HAIEH

TRIK HOE SEOHEBE TR 400715

EE : Bellini 5 AR T T oML BOMIIE T HEA LB, 7 3 51 % 8 R 40 45 2041 T 39 B 43 (0 505 — i o3 13 B0
WG 6 F . AR SCHEAR R T SCor A B0k IE B AR (b R B R At 1, BT SO B0 — e o 0 B Wi 06 &R

* 8 W X EG BRAM; EREREG — G WE G R

FES%ES: 0211.4 XEAFRERS: A XEHE: 1000 -5471(2023)05 - 0037 — 05

The Asymptotic Properties of Generalized Quantiles

YANG Xi, PENG Zuoxiang

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

Abstract: Bellini et al. (2014) proposed the generalized quantile and studied its basic properties. In particu-
lar, for heavy-tailed distributions, the paper also analyzed the asymptotic relationship between expectiles
and quantiles. Based on the assumption that the generalized quantile is a regularly varying function, this
paper studies its asymptotic relationship with quantiles.
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