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Conditional Tail Expectations for Multivariate
Log Phase Type Distributions

DAI Zexing, WANG Chuangyu ,FANG Hao
(College of Mathematics and Physics, Anhui Polytechnic University, Wuhu Anhui 241000, China)

Abstract; The conditional tail expectation is about heavy tail distribution for consider average loss above quantile. This article is
an extension of the conditional tail expectation from Log phase - type distribution and multivariate phase — type distribution to
multivariate Log phase - type distribution. Taking reference of order statistic method given in reference[ 7], using Markov chain
properties of multivariate Log phase — type distribution, we construct the conditional tail expectation of multivariate Log phase -
type distribution. »

Keywords: Log phase - type distribution; multivariate Log phase — type distribution; Markov chain; conditional tail expectation

(% kM)



