Gaussian Mixture Copula Function

Objective: Design a Copula function to capture dependencies in multimodal
distributions.

Motivation: Known Copula families are not designed to capture dependencies in
multimodal distributions (absence of location parameter !!!)

Example: Clayton Copula
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Gaussian Copula Based Joint Density Fit on:

Unimodal Dataset Bimodal Dataset

Gaussian copula could not
¢ , capture the dependencein a
bimodal dataset. !!!
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PrObIem fOrmU|atIOn and Ex. 1: Generative
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GMCM Fit (Avg. log-likelihood = -1.61)
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