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The Asymptotic Expansion of Extreme Tail Dependence
Copula Based on Archimedean Copula
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School of Mathematics and Statistics , Southwest University . Chongqing 400715 . China

Abstract: Based on the extreme tail dependence copula and its convergence theorems under the condition of
first-order regular variation proposed by Juri et al, this paper proposes the extreme tail dependence
copula’s asymptotic expansion under the condition of second-order regular variation.
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