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Copulas provide us with a tool for constructing multivariate distributions with arbitrary marginal
distributions and a wide range of dependence structures. The aim of this book is to describe what the
practitioner, or scientist, needs to know about copulas. Although the emphasis is on financial applications,
the general theory is relevant for any multivariate setting.The outline of the book is as follows. Chapter 2 is a
discussion of multivariate distribution functions that are useful for financial data. In chapter 3 we proceed
with a discussion of commonly used dependence measures, and we highlight deficiencies of the correlation
coefficient. We start chapter 4 by describing the properties a general function must satisfy in order to be a
copula, and goes on by describing the properties of the most common copulas. In chapter 5 we discuss the
problem of estimating the parameters in a copula, and in chapter 6 we review the recent goodness-of-fit
procedures suggested in the literature. Chapter 7 is a short review of some of the main applications of
copulas in relation to credit risk models.
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From reader reviews:

Linda Gaitan:

Reading a e-book can be one of a lot of pastime that everyone in the world really likes. Do you like reading
book therefore. There are a lot of reasons why people enjoy it. First reading a reserve will give you a lot of
new info. When you read a e-book you will get new information simply because book is one of various ways
to share the information or their idea. Second, examining a book will make an individual more imaginative.
When you studying a book especially hype book the author will bring that you imagine the story how the
character types do it anything. Third, it is possible to share your knowledge to others. When you read this
Copula Methods in Finance, you can tells your family, friends as well as soon about yours reserve. Your
knowledge can inspire others, make them reading a guide.

John Glass:

The book untitled Copula Methods in Finance contain a lot of information on that. The writer explains the
woman idea with easy technique. The language is very simple to implement all the people, so do not really
worry, you can easy to read it. The book was authored by famous author. The author will bring you in the
new age of literary works. You can easily read this book because you can read on your smart phone, or
product, so you can read the book inside anywhere and anytime. If you want to buy the e-book, you can
available their official web-site and also order it. Have a nice learn.

Benjamin Hoffman:

Don't be worry should you be afraid that this book will probably filled the space in your house, you may
have it in e-book technique, more simple and reachable. This particular Copula Methods in Finance can give
you a lot of close friends because by you taking a look at this one book you have issue that they don't and
make an individual more like an interesting person. This kind of book can be one of one step for you to get
success. This reserve offer you information that probably your friend doesn't learn, by knowing more than
different make you to be great individuals. So , why hesitate? Let me have Copula Methods in Finance.

Geneva Ricks:

What is your hobby? Have you heard that question when you got pupils? We believe that that problem was
given by teacher on their students. Many kinds of hobby, All people has different hobby. And also you know
that little person such as reading or as reading become their hobby. You have to know that reading is very
important and book as to be the issue. Book is important thing to increase you knowledge, except your
teacher or lecturer. You see good news or update regarding something by book. A substantial number of
sorts of books that can you go onto be your object. One of them is Copula Methods in Finance.
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