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Copulas are functions that join multivariate distribution functions to their one-
dimensional margins. The study of copulas and their role in statistics is a new but
vigorously growing field. In this book the student or practitioner of statistics and
probability will find discussions of the fundamental properties of copulas and
some of their primary applications. The applications include the study of
dependence and measures of association, and the construction of families of
bivariate distributions. With 116 examples, 54 figures, and 167 exercises, this
book is suitable as a text or for self-study. The only prerequisite is an upper level
undergraduate course in probability and mathematical statistics, although some
familiarity with nonparametric statistics would be useful. Knowledge of
measure-theoretic probability is not required. The revised second edition includes
new sections on extreme value copulas, tail dependence, and quasi-copulas.
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practitioner of statistics and probability will find discussions of the fundamental properties of copulas and
some of their primary applications. The applications include the study of dependence and measures of
association, and the construction of families of bivariate distributions. With 116 examples, 54 figures, and
167 exercises, this book is suitable as a text or for self-study. The only prerequisite is an upper level
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revised second edition includes new sections on extreme value copulas, tail dependence, and quasi-copulas.
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Editorial Review

Review

From the reviews of the second edition:

"This introductory and informative text on copulas is clearly written and from an educational standpoint will
presented. With more than a hundred examples and over 160 exercise, this book is suitable as a textbook or
for self-study. The only prerequisite is an upper level undergraduate course in probability and mathematical
statistics. The second edition maintains the basic organizing of the material and the general level of
presentation as the first one from 1999. The major additions are sections on: copula transformation methods;
extreme value copulas; copulas with specific analytic or functional properties; tail dependence and quasi-
copulas. " (Piotr Jaworski, Zentrablatt MATH, 2009, 1152)

"This introductory and informative text on copulas … is clearly written and from an educational standpoint
well presented. … In addition to its primary use as an introductory book on copulas, this text could also serve
as a complement to a graduate course or seminar in multivariate analysis focusing on dependence concepts.
Readership: people interested in dependence concepts in multivariate analysis. … many will be pleased to
have a copy of this new text in their personal library … ." (Radu Theodorescu, Mathematical Reviews, 2006
i)

From the Back Cover

Copulas are functions that join multivariate distribution functions to their one-dimensional margins. The
study of copulas and their role in statistics is a new but vigorously growing field. In this book the student or
practitioner of statistics and probability will find discussions of the fundamental properties of copulas and
some of their primary applications. The applications include the study of dependence and measures of
association, and the construction of families of bivariate distributions.

With 116 examples, 54 figures, and 167 exercises, this book is suitable as a text or for self-study. The only
prerequisite is an upper level undergraduate course in probability and mathematical statistics, although some
familiarity with nonparametric statistics would be useful. Knowledge of measure-theoretic probability is not
required. The revised second edition includes new sections on extreme value copulas, tail dependence, and
quasi-copulas.

Roger B. Nelsen is Professor of Mathematics at Lewis & Clark College in Portland, Oregon. He is also the
author of Proofs Without Words: Exercises in Visual Thinking and Proofs Without Words II: More Exercises
in Visual Thinking, published by the Mathematical Association of America.

About the Author
Roger B. Nelsen received his B.A. in mathematics from DePauw University in 1964 and his Ph.D. in
mathematics from Duke University in 1969. Roger was elected to Phi Beta Kappa and Sigma Xi. His
previous books include Proofs Without Words: Exercises in Visual Thinking, MAA 1993; An Introduction to



Copulas, Springer, 1999 (2nd edition 2006); Proofs Without Words II: More Exercises in Visual Thinking,
MAA, 2000; and Math Made Visual: Creating Images for Understanding Mathematics (with Claudi Alsina),
MAA, 2006.

Users Review

From reader reviews:

Warren Ford:

This An Introduction to Copulas (Springer Series in Statistics) book is simply not ordinary book, you have
after that it the world is in your hands. The benefit you receive by reading this book is information inside this
book incredible fresh, you will get info which is getting deeper you actually read a lot of information you
will get. This specific An Introduction to Copulas (Springer Series in Statistics) without we comprehend
teach the one who reading it become critical in imagining and analyzing. Don't be worry An Introduction to
Copulas (Springer Series in Statistics) can bring once you are and not make your tote space or bookshelves'
come to be full because you can have it in the lovely laptop even cellphone. This An Introduction to Copulas
(Springer Series in Statistics) having very good arrangement in word along with layout, so you will not sense
uninterested in reading.

James Newman:

Do you one among people who can't read pleasurable if the sentence chained from the straightway, hold on
guys that aren't like that. This An Introduction to Copulas (Springer Series in Statistics) book is readable by
means of you who hate the straight word style. You will find the data here are arrange for enjoyable reading
experience without leaving perhaps decrease the knowledge that want to provide to you. The writer
associated with An Introduction to Copulas (Springer Series in Statistics) content conveys the thought easily
to understand by a lot of people. The printed and e-book are not different in the information but it just
different by means of it. So , do you even now thinking An Introduction to Copulas (Springer Series in
Statistics) is not loveable to be your top checklist reading book?

Verna Riddle:

Do you have something that you want such as book? The guide lovers usually prefer to select book like
comic, quick story and the biggest some may be novel. Now, why not attempting An Introduction to Copulas
(Springer Series in Statistics) that give your enjoyment preference will be satisfied through reading this
book. Reading practice all over the world can be said as the method for people to know world much better
then how they react in the direction of the world. It can't be stated constantly that reading habit only for the
geeky man but for all of you who wants to end up being success person. So , for every you who want to start
reading as your good habit, it is possible to pick An Introduction to Copulas (Springer Series in Statistics)
become your own personal starter.

Roberta Nieves:

The book untitled An Introduction to Copulas (Springer Series in Statistics) contain a lot of information on



the idea. The writer explains your girlfriend idea with easy technique. The language is very clear to see all
the people, so do definitely not worry, you can easy to read the item. The book was written by famous
author. The author will take you in the new age of literary works. You can easily read this book because you
can keep reading your smart phone, or device, so you can read the book in anywhere and anytime. In a
situation you wish to purchase the e-book, you can start their official web-site and order it. Have a nice learn.
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