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A Class of the Construction of Multivariate Copulas and Quasi-copulas

MA Ziqi, BAI Xiaodong

(School of Science, Dalian Minzu University, Liaoning Dalian 116600, China)
Abstract: [ Purposes ] In this paper, The construction of a class of multivariate copulas and quasi-copulas is investigated with the
common diagonal section function. [ Methods ] The notion of diagonal section on the former literature is generalized,and an operation
is put forward which is denoted by “@D” .Then based on this operation, a method of the construction of multivariate copulas and
quasi-copulas is studied. [ Findings ]A class of multivariate copulas and quasi-copulas with the common diagonal section function is
given, and its properties is discussed. [ Conclusions | These provide some dependence frame for statistical modeling and financial
analysis.
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