
 

 
Evolution of copulas: continuous, discrete, and its application to quantitative 
risk management 

 
1  

copula

 
copula 1990

1940

copula  
2

copula copula
2 copula

copula  
copula

copula
A.Patton 

(2006) dynamic copula  
copula

copula

copula

 



 
Chapter 1. Introduction 
Chapter 2. Evolution of copulas 
Chapter 3. Evolution of copulas in discrete processes 
Chapter 4. Conclusion 
Appendix A, B 
 
2  

1
copula Sklar

 
2 2
copula copula

Kendall tau Spearman rho
copula

copula
 

3 copula

 
3

Bloomberg 2015 1 15
Swiss Franc shock Kendall tau

copula shock
tau

 
4

 
Appendix Quantitative risk management

Appendix A copula
Time variance of dependence structure Appendix B

 



3  
copula

2 3

 

2012 5 18

copula

native speaker  

 

 
 

2015 3 11  
 
 
 
 
 
 
 
 


