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! Modern Portfolio Theory (MPT)

2 post Modern Portfolio Theory (PMPT)
% Block Minimum or Maximum Approach
* Peaks Over Threshold (POT) Approach
®Gnedenko

® Extreme Value Distribution

" Location parameter

8 Scaling parameter

® Tail Index

10Fre” chetdistribution

“Gumbel distribution

2Weibul distribution

'3 Fat tail

“Berman

15 Generalized ParetoDistribution
6An’e and Kharoubi
Malevergne and Sornette

18 TailDependence Coefficient

19 Extreme Dependence

2 Extremal Dependence

“joe

22 Markowitz

ZCAPM of Sharpe

*Lintner

“Mossin

% Treynor

" Danielssonand De Vries
“Harvey and Siddique
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*®McNeil and Frey

® |_onginand Solnik

*poonet al.

*Ang et al.

* Downsidep

*®Hyung
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*Chollete et al.
*pearsonCorrelation

% Spearman Correlation

“ volatilityclustering

! Economicdisasters
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