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Abstract

Extreme-value copulas of higher dimensions are discussed and we

propose some new construction methods for tail and Pickands depen-

dence functions. In short we recall an overview of some known results

for d-dimensional Archimedean copulas. Finally, we focus to the main

aim of this paper, which are higher dimensions of Archimax copulas.

Some new classes of d-dimensional Archimax copulas are also intro-

duced.
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