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Title  

 
Multivariate stochastic orderings and their applications  

  
Abstract 

 
This course is concerned with the integral stochastic orderings. First, univariate 
versions are introduced and discussed in continuous and discrete situations. 
Particular attention is paid to the integral stochastic orderings among random 
vectors. Various properties and characterizations of these orderings are 
established.  The link with the notion of copulas is also examined. Finally, some 
practical applications of these orderings in actuarial sciences and finance are 
studied.   
 

Course outline 
 
28 october 
 
9h00--11h30: Univariate integral stochastic orderings in continuous and discrete 
cases with applications  
 
14h00--16h00: Multivariate integral stochastic orderings in continuous and 
discrete.  
 
 
29 october 
 
9h00--11h30: Properties and characterizations multivariate integral stochastic 
orderings with applications  
 
14h00--16h00: Dependence models and stochastic orderings 
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