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10 Results show that the Copula based method produces better backtest results than the
traditional variance-covariance method.
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200 This paper mainly research Copula theory and its using in credit risk management.
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300 Kendall is criterion of comparing the dependence of different kinds of Copula.
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4[1 This article's emphasis studies the random variable using the copula function to
describe tail dependence.
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50 Using the copula function technology, may take the relativity and the correlation
pattern organically into together.
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600 The time-varying correlation matrix derived by the Clayton copula captures the
correlation of extreme events.

O0OClaytoncopulaD D0 0D 000 O0OO0DOOO0DDOOOODOOOOODOOOOOO.

70 The blue flag Asia advantage pula's chassis comes from is similarly Feiyate group's
alpha Romeo 146.
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801 Galaktosa dalam epal dapat membantu menyahtoksik, peptin pula mencegah
makanan daripada mereput dalam usus.
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900 And that stoolie-shut him up too!
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