List of Tables

1.1
1.2

2.1

7.1

9.1

Families of Archimedean copulas . . . . . .. ... ... ... ..... 25
Implications among dependence concepts . . . . . .. ... ... ... 28
Superharmonicity and dependence concepts . . . . . . ... ... ... 42
Family of P—increasing functions . . . . ... ... ... ... .. ... 106
Examples of functions in ©¢ . . . . ... oL 130

xiii






