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1. Skewed

2. Elliptical Distribution

3. Goodness of Fit

4. Extreme Values

5. Extreme Value Theory (EVT)
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. Skew Normal

. Skew Elliptical

. Log Skew Normal

. Bivariate Claims

Skew t

. Multivariate Skew Normal

. Tail Conditional Expectation (TCE)

. Extermal Event

. Generalized Pareto Distribution (GPD)
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1. Empirical Regularities

2. Hill Plots

3. Likelihood ratio goodness-of-fit test
4. Skewed t distribution
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. Polynomial

. Expectation Maximization (EM)

. Generalized Hyperbolic Skew Student’s t-distribution
. Location

Scale

. Shape

. Modified Bessel Function
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1. Normal Mean-Variance
2. Generalized Inverse Gaussian
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4. Expectation Maximization Algorithm (EM)
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