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Abstract: 

The aim of this talk is to give an overview of some results obtained in the framework of copulas. The last 

ones got considerable attention in the last years, especially in finance where they are used to perform 

stress-tests and robustness checks in situations of extreme downside events. However, soon after the 

global financial crisis of 2007–2008, several people argued that copulas, together with other mathematical 

instruments, have been one of the main causes of the market crashes.  

During this talk I will describe some problems in uniform distribution and finance which were described 

by using a copula approach. Since we will deal with an optimisation problem, we will finally show how 

this problem can be perfectly embedded in the general theory of optimal transport. 
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