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1. Conditional Value at Risk (CVaR)
2. Coherent Risk Measure
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1. Extreme Value Theory
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1. Distribution Function
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1. Density Function
2. Standard Uniform Distribution
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1. Probability Integral Transform
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1. Joint Density Function
2. Copula Density
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1. Implicit Copula
2.Tail Dependence
3. Lower Tail Dependence Coefficient
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1. Upper Tail Dependence Coefficient
2. Symmetric Tail Dependence
3. Exchangeable Copulas
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