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Abstract: In the risk evaluation of investment portfolio, it is a regular hypothesis that the unite distribution of
the portfolio is normal distribution. This paper imposes the theory of Copula to compute the unite distribution
on condition that only the marginal distributions are available in order to get a more accurate result and pre-
sent a second way for the risk measuring. Finally, this paper calculate the value at risk under different propor-

tion.
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Figure 3. Unite distribution
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0.9 3.807866
1 4.216377
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