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On extreme value copulas

Berwin Turlach

(University of Western Australia)

01/07/2024, 4.15pm

Department of Statistics, Ludwigstr. 33, Room 144
and online via Zoom (Link)
(Meeting-ID: 683 0699 4223; Password: StatsCol23)

We will discuss extreme value copulas, concentrating on the bivariate case.
Some existing families of extreme value copulas are reviewed and serve as
motivation to propose several new families.
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