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some interesting features in praciiee

Nowadays many prac( : S t Copula because Student’s t
Copula has suitable tail dep ty for s a. Nevertheless, many of its
ial u'.y_ the feasible correlation matrices. Thus

properties are still unknown, es
this study compares the e feas 5 ¢ f the correlation matrices between
Gaussian Copula and Studen 2

The conclusions are as

1. Gaussian Copula and “not simulate multivariate for some

correlation matrices because of the 'h"",-** Serty of transformation function of the

correlation. ~4 R, 1

X

2. Both Gaussian Copu imulate multivariate for all

correlation matrices in two dimensions.

3. The num fyf ‘ij |?~[u§'w g]GﬁTnﬁaijopula and Student’s t
Copula decrease w:@ﬂydﬁn omﬂs S.

4. T f i ¢ elati ﬁ 0 ;Jrsﬁﬂ pula has more
covering thﬁﬁiﬁﬁﬁiﬂiﬂaﬁl ‘ mﬁd ﬂdent’s t Copula

increases ,the boundaries of the feasible correlation matrices of Student's t Copula and

Gaussian Copula converges.
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