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Monte Carlo
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H 1 1 I:n(Xn)
Copula C H(X, %)= C(R(X),F X)) 11
R () Copula
G n G Copula
C(Xm %) = G(G; (%), G, (%)) X2 [0.4T"
R Copula
C(%es X3 R) = T (706, H(X,))
% R t Copula

C (X Xy %03V, R) = T g (81 (), 1,706 ), -8, (X))
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1 15 30 30 15 30
2 40 20 20 10 10
3 20 20 20 20 20
4 25 25 25 25 -
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