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Abstract

It has now been fifty years since the introduction of copulas in 1959 by Sklar in
the context of probabilistic metric spaces. Copulas are now a widely used tool in
biomedical applications, finance and insurance for understanding relationships among
variables whose distribution cannot be approximated by a normal curve.

In this talk, I will introduce copulas and show how they can be used in regression
and panel data contexts. I will also give a number of personal examples, mainly from
studies risk management and insurance, to illustrate how copulas can be used. Through
this introductory material and examples from a specific field, I hope to suggest to the
members of the audience how they can use copulas in their own fields of applications.
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