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1. Conditional Value at Risk (CVaR)
2. Coherent Risk Measure
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1. Extreme Value Theory



VI ojlais solaid] glocaslow 5 b yingjy dolilas VDA

5O OLLSen 5 ooz Yoo ) 2K 5 505 el 03k i 0 g 1 5 (58 53
..U:}“Jw)ﬂtg}&:ﬁ‘Lg)'u&};:.e).a|)Y}:¢\§)‘|a>u:.~\(\‘~~\‘)ﬁ)d§ﬁ
i 838 5 gad re 355 (6183 aabOLL 53 (V0 ) 5k b e | (b3 Y5
L;_:s.,;..u;,gw,ﬂu)g;;\@fg&gﬁb‘yﬁtﬁjﬁ(vna)@\J,d,au,(wa);,,,
S T r sy VS a5 Sl aslizal b 487 ol jlist Cnd s o 023 OlSan 5 5, 8
Sl Sl 1S o 55 4 T s st o B, 3 ST Sl g la Lt Caad 1 gline
blo3 gas 03Ul ¥ 4918 5SSl SUes &Sy sy (81 (F0 0 ) 00 51 gghens .l b Oloj J g 3
03 ged = lae (Jla 53 15 Y LS Sleslinal SU i (6l (0489) DL 5 i el
.u;\;owgu,;\,yﬁs;j,grh,eigwa)y‘x{(vnv)o\,&@j@wﬁ
Kl Sl sl (5 OT 515 53 g0 iyl 1 2 8=V gl Juka (Y49) S8, 5 15kl
i s gt £ SV ST i 5 (Y F) 15 5 (655 53 05 e3lital plms sl l5k
G0 (T P) 51 ks gad osliel 055 plgw 515l 5 SLEKLE ploms 3L o (Sl s sl L

..L’J‘}u oswﬂ‘ﬁ(@)bb Lg}dﬁdiﬁ)wj)jk.nm G)@-Y”K

G w9y Y

Yol mlgs N-Y

Al o Jast la 233l o (Sawls 65 Ll Jlej sla 233l (glail- Sl & Jb bl 5

30055 o ¢ Jlin 53 o (Sl s (81 gl Slimn O g g o (Sad g 5 o el gl

jmu«_w\\_f\(w.;}gumlm5,—.;6@@}:@@\‘61}{6@@,@6@}1syﬁlf@\,:

3 508 (S3ldile S pm slam 5 3l g 1y e a3l S ke w55 w5 015 0 Yl g
e’ 055 WSS (slin iy (3t b el 3 (5 e 5 Y S p sele g 555 81

$ e & XSS (5 w13 om 43 pl 3 Sl enlie & 1l bl g Lad oo 41|

il 2 [0,1] 4 Dl (g3 5m0 155 @b X polas it 1 pF m 5 bl D aials b s sy

S e 4

F ()

1. Distribution Function
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1. Joint Density Function
2. Copula Density
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1. Multivariate Normal Distribution
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