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This seminar is based upon a list of recent papers on different statisti-
cal estimation methods and tests for copulas. Each participant pre-
sents one of the selected papers and discusses a particular statistical
test problem for copulas. This provides a broad overview to all partic-
ipants on different statistical tests for copulas, recent aspects, and the
historical development of the topic.

Continued next Semester: No

Audience:

Prerequisite:

Literature:

Certificate:

Seminar Information:

max. 6 master students

Advanced knowledge of probability and statistics is recommended,
provided e.g. by lectures like “Stochastic Analysis”, “Financial Engi-
neering with Copulas”, “Quantitative Risk Management”, “Copula:
Foundations and Applications”, “Multivariate Statistics”, “Vine copu-

las and their application”.
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The preliminary meeting to the Seminar (Seminarvorbesprechung)

takes place on Thursday, July,13 2017 at 15:00 in room 2.02.11,
Parkring 11, Garching-Hochbrick



