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VDM Verlag. Paperback. Condition: New. 224 pages. Dimensions: 8.7in. x 5.9in. x 0.5in.Extreme,
synchronized rises and falls in financial markets occur infrequently but they do occur. The problem
with the models is that they did not assign a high enough chance of occurrence to the scenario in
which many things go wrong at the same time - the em perfect storm scenario (Business Week,
September 1998). This book focuses on limiting theorems for copulae. Because joint dependences of
extremal events is nowadays is key issue in risk management, it becomes crucial to get a better
understanding of behavior of copulas in tails. The first chapter presents a survey on copulae, and
possible applications in risk management. The following chapters present some canonical theorems
for copulae, and the link between this approach and standard results on multivariate extreme is
explained. A concluding chapter presents a survey on graphical procedures to represent copula
densities (with proper fit) in tails. This item ships from multiple locations. Your book may arrive
from Roseburg,OR, La Vergne,TN. Paperback.

READ O NLINEREAD O NLINE
[ 4.19 MB  ][  4.19 MB  ]

ReviewsReviews

Totally among the best ebook I actually have ever go through. It is probably the most awesome ebook we have go through. You can expect to like just how
the blogger publish this ebook.
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scanned copy of the...

Do n t L in e Th eir P o ckets With  Go ld  L in e Y o u r Ow n  A  Small  H o w  To  Bo o k o n  L iv in g L argeDo n t L in e Th eir P o ckets With  Go ld  L in e Y o u r Ow n  A  Small  H o w  To  Bo o k o n  L iv in g L arge
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