Citation Report



11

13

15

17

ARTICLE IF CITATIONS

Estimating the Probability of a Rare Event via Elliptical Copulas. North American Actuarial Journal, 0.8 ;
2008, 12,116-128. :

Goodness-offit test for tail copulas modeled by elliptical copulas. Statistics and Probability Letters,

2009, 79, 1097-1104.

On approximating max-stable processes and constructing extremal copula functions. Statistical

Inference for Stochastic Processes, 2009, 12, 89-114. 04 17

Parametric Test Metrics Estimation Using Non-gaussian Copulas. , 2011, , .

A goodness-of-fit test for bivariate extreme-value copulas. Bernoulli, 2011, 17, . 0.7 67

Risk and Dependence Analysis of Australian Stock Market - The Case of Extreme Value Theory. SSRN
Electronic Journal, 2012, , .

Fittin% insurance claims to skewed distributions: Are the skew-normal and skew-student good 0.7 199

models?. Insurance: Mathematics and Economics, 2012, 51, 239-248.

Estimating the basis risk of index-linked hedging strategies using multivariate extreme value theory.
Journal of Banking and Finance, 2013, 37, 4353-4367.

Jackknife empirical likelihood for parametric copulas. Scandinavian Actuarial Journal, 2013, 2013, 10 5
325-3309. ’

Seismic risk management of insurance losses using extreme value theory and copula. , 2013, , 760-786.

Modeling dependence between extreme rainfall and storm surge to estimate coastal flooding risk. 17 197
Water Resources Research, 2014, 50, 2050-2071. :

Portfolio risk assessment using multivariate extreme value methods. Extremes, 2014, 17, 531-556.

Multivariate Extreme Value Theory - A Tutorial with Applications to Hydrology and Meteorology. 0.2 15
Dependence Modeling, 2014, 2, . :

Asymptotic Multivariate Finite-time Ruin Probability with Statistically Dependent Heavy-tailed Claims.
Methodology and Computing in Applied Probability, 2015, 17, 463-477.

Quantification of Operational Risk: A Scenario-Based Approach. North American Actuarial Journal, 0.8 5
2016, 20, 286-297. )

Inference for an extreme value model accounting for inter-site dependence. AIP Conference
Proceedings, 2017, , .

Extreme value theory and copulas: reinsurance in the presence of dependent risks. Applied 0.0 1
Mathematical Sciences, 2019, 13, 67-86. :

Seismic loss modeling of two building portfolios using generalized Pareto model and copula. , 2011, ,

2416-2424.




CITATION REPORT

# ARTICLE IF CITATIONS

19 Evaluating extremal dependence in stock markets using Extreme Value Theory. , 0, , . 0



