Taylor & Francis
e Online & !

Home P All Journals » Economics, Finance & Business P The European Journal of Finance P List of Issues
» Volume 15, Issue 7-8 P The Advent of Copulas in Finance

The European Journal of Finance »
Volume 15, 2009 - Issue 7-8: COPULAE AND MULTIVARIATE PROBABILITY DISTRIBUTIONS IN FINANCE

1,451 131 3

Views  CrossRef citations to date Altmetric

Original Articles

The Advent of Copulas in Finance

Christian Genest ¥%&, Michel Gendron & Michaél Bourdeau-Brien
Pages 609-618 | Published online: 16 Jan 2009

66 Cite this article https://doi.org/10.1080/13518470802604457

Sample our
Economics, Finance,

Business & Industry Journals

>> Sign in here to start your access
to the latest two volumes for 14 days

B Full Article [l Figures & data & References 66 Citations Ll Metrics

& Reprints & Permissions Read this article
Abstract

The authors provide bibliometric evidence to illustrate the development of copula
theory in mathematics, statistics, actuarial science and finance. They identify the main
contributors to the field, and the most important areas of application in finance. They
also describe some of the remaining methodological challenges.
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