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Tém tit

Muc dich - Pé thao luan vé udc luwong subcopula cho cac mo hinh roi rac.

Thiét ké/phwong phap/cach tiép can — Su hoi tu cua cac cong cu ude lugng duoc xem
xét dudi sy hoi tu yéu ctia cac ham phéan phdi va cac thudc tinh trong duong cia nd da biét
trong cac cong trinh trude day.

Cac phat hién — Mién subcopula thyc sy dugce lién két v6i cac bién ngiu nhién roi rac
duoc tim thay roi rac & phan bén trong cua si€u kh01 don vi. Viéc xay duyng mét cong cu
udc lugng trong do cac mién cua ching c6 dang gidng nhu mién cua subcopula thuc duoc
cung cap, trong truong hop, cac phan ph01 can bién la nhi thtrc.

Tinh méi/gia tri — Theo hiéu biét tot nhat cua ching toi, day la lan dau tién mot cong cu
udce luong nhu vay dugc xac dinh va chirng minh 1a hoi tu vé subcopula thyc su.
Keywords Copula, M6 hinh roi rac, Subcopula thuc nghiém, Subcopula

Tai liéu tham khao

Boonmee, T. and Tasena, S. (2016), “Measure of complete dependence of random vectors”,
Journal of Mathematical Analysis and Applications, Vol. 443 No. 1, pp. 585-595.

de Amo, E., Carrillo, M.D., Durante, F. and Fernandez-Sanchez, J. (2017), “Extensions of
subcopulas”, Journal of Mathematical Analysis and Applications, Vol. 452 No. 1, pp.
1-15.

Dette, H., Siburg, K.F. and Stoimenov, P.A. (2013), “A copula-based non-parametric
measure of regression dependence”, Scandinavian Journal of Statistics, Vol. 40 No.
L, pp. 21-41.

Faugeras, O.P. (2017), “Inference for copula modeling of discrete data: a cautionary tale
and some facts”, Dependence Modeling, Vol. 5 No. 1, pp. 121-132.

Geenens, G. (2020), “Copula modeling for discrete random vectors”, Dependence
Modeling, Vol. 8 No. 1, pp. 417-440. Nikoloulopoulos, A.K. (2013), “A survey on
multivariate copula-based models for multivariate discrete response data”, Copulae
in Mathematical and Quantitative Finance, Springer, pp. 231-249.

Rachasingho, J. and Tasena, S. (2018), “Metric space of subcopulas”, Thai Journal of
Mathematics, pp. 35-44.

Rachasingho, J. and Tasena, S. (2020), “A metric space of subcopulas — an approach via
hausdorft distance”, Fuzzy Sets and Systems, Vol. 378, pp. 144-156.

Siburg, K. and Stoimenov, P. (2010), “A measure of mutual complete dependence”,
Metrika, Vol. 71 No. 2, pp. 239-251.



Tasena, S. (2020), “Complete dependence”, Direction Dependence in Statistical Modeling:
Methods of Analysis, p. 167.

Tasena, S. (2021a), “On a distribution form of subcopulas”, International Journal of
Approximate Reasoning, Vol. 128, pp. 1-19.

Tasena, S. (2021b), “On metric spaces of subcopulas”, Fuzzy Sets and Systems, Vol. 415,
pp. 76-88.

Tasena, S. and Dhompongsa, S. (2013), “A measure of multivariate mutual complete
dependence”, International Journal of Approximate Reasoning, Vol. 54 No. 6, pp.
748-761.

Tasena, S. and Dhompongsa, S. (2016), “Measures of the functional dependence of random
vectors”, International Journal of Approximate Reasoning, Vol. 68, pp. 15-26.

Trivedi, P. and Zimmer, D. (2017), “A note on identification of bivariate copulas for
discrete count data”, Econometrics, Vol. 5 No. 1, p. 10.



