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Prof. Dr. Matthias Scherer

CIT5130003
Lecture: 2h Exercises: 1h

a) Required tools from probability and statistics

b) Risk measures: Formal introduction, axiomatic approach, interpre-
tation, examples (VaR, CVaR)

c) Extreme value theory: The Fisher-Tippett limit law, peaks-over-
threshold, statistics

d) Copulas and dependence measures

e) Time-series models: Introduction, examples, estimation
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