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This book offers a unified approach to the study of crises, large fluctuations, dependence and contagion
effects in economics and finance. It covers important topics in statistical modeling and estimation, which
combine the notions of copulas and heavy tails — two particularly valuable tools of today's research in
economics, finance, econometrics and other fields — in order to provide a new way of thinking about such
vital problems as diversification of risk and propagation of crises through financial markets due to contagion
phenomena, among others. The aim is to arm today's economists with a toolbox suited for analyzing
multivariate data with many outliers and with arbitrary dependence patterns. The methods and topics
discussed and used in the book include, in particular, majorization theory, heavy-tailed distributions and
copula functions — all applied to study robustness of economic, financial and statistical models, and
estimation methods to heavy tails and dependence.

Readership: Advanced students in economics, finance, financial econometrics; risk managers; actuaries;
finance professionals; business analysts; banking regulators; and for those interested in the functioning of
modern financial markets and statistical models of financial contagion.
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From reader reviews:

William Roger:

Book is definitely written, printed, or descriptive for everything. You can learn everything you want by a
publication. Book has a different type. As we know that book is important point to bring us around the
world. Close to that you can your reading talent was fluently. A e-book Heavy Tails and Copulas:Topics in
Dependence Modelling in Economics and Finance will make you to always be smarter. You can feel a lot
more confidence if you can know about everything. But some of you think in which open or reading the
book make you bored. It is far from make you fun. Why they could be thought like that? Have you trying to
find best book or suitable book with you?

Sheila Lefevre:

Now a day individuals who Living in the era where everything reachable by connect to the internet and the
resources included can be true or not call for people to be aware of each information they get. How people
have to be smart in acquiring any information nowadays? Of course the answer is reading a book. Looking at
a book can help people out of this uncertainty Information specially this Heavy Tails and Copulas:Topics in
Dependence Modelling in Economics and Finance book because book offers you rich facts and knowledge.
Of course the data in this book hundred per cent guarantees there is no doubt in it you may already know.

Lillian Albrecht:

This book untitled Heavy Tails and Copulas:Topics in Dependence Modelling in Economics and Finance to
be one of several books this best seller in this year, this is because when you read this book you can get a lot
of benefit upon it. You will easily to buy this kind of book in the book retailer or you can order it via online.
The publisher of this book sells the e-book too. It makes you easier to read this book, since you can read this
book in your Cell phone. So there is no reason to you personally to past this publication from your list.

Cheri Turner:

As a pupil exactly feel bored to help reading. If their teacher requested them to go to the library as well as to
make summary for some reserve, they are complained. Just little students that has reading's internal or real
their pastime. They just do what the trainer want, like asked to the library. They go to right now there but
nothing reading really. Any students feel that reading through is not important, boring as well as can't see
colorful photos on there. Yeah, it is to get complicated. Book is very important for yourself. As we know that
on this time, many ways to get whatever we want. Likewise word says, ways to reach Chinese's country.
Therefore , this Heavy Tails and Copulas:Topics in Dependence Modelling in Economics and Finance can
make you really feel more interested to read.
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