
1

Structure
selection

2

Copula
selection

3

Estimation

4

Model
evaluation

manually,
expert knowledge,
implied by structure
of data

Graphically

BiCopMetaContour,
BiCopLambda,
BiCopChiPlot,
BiCopKPlot

Analytically

BiCopSelect,
BiCopVuongClarke,
BiCopGofKendall,
BiCopIndTest,
CDVineCopSelect

BiCopEst,
CDVineSeqEst,
CDVineMLE

CDVineAIC,
CDVineBIC,
CDVineClarkeTest,
CDVineVuongTest,
CDVineTreePlot


