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ARTICLE

The General Tail Dependence Function in the Marshall-Olkin and Other Parametric Copula Models
with an Application to Financial Time Series. Sankhya B, O, , 1.

Counterdiagonal/nonpositive tail dependence in Vine copula constructions: application to portfolio
management. Statistical Methods and Applications, 2021, 30, 375-407.

Regular Variation, Conditions of Domain of Attraction and the Existence of the Tail Dependence

Function in the General Dependence Case: A Copula Approach. Journal of Statistical Theory and
Practice, 2021, 15, 1.
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