NecMog
Thudon
GlaHer
SitApp
SitStg
ThuHal
MurWae
MurFra
ThuAnd

ThuSte
NecMog
Thudon
GlaHer
SitApp
SitStg
ThuHal
MurWae
MurFra
ThuAnd

Observations

MurWae
MurFra

B sitApp
B H | sitstg
[ ] .- ThuAnd

L [ | RGOGE]

0.13/0.29 o.24. B
0.5 0.57/0.58 0.35.
0.52/0.54/0.56,0.49 0.69 ..
0.53/0.67/0.750.35 0.59 0.68 . .
0.3 0.24/0.36(0.19/0.22 0.19 o.34.. B

0.24/0.13/0.26/0.25 0.17| 0.2 (0.28 o.73. B

0.48/0.550.61/0.18 0.43 0.46 0.66 0.51/0.49 .

Fisher copula

MurWae
MurFra

R B2 EENE thuand

0.190.33 0.3 . [ ]

0.49/0.55 0.53 0.34.- B
0.47/0.52 0.5 0.4 0.68 .-

0.530.58/0.67/0.46| 0.6 |0.61 .

0.28(0.21/0.34/0.220.21/0.21 0.38.. B

0.24/0.190.29 0.27 0.19 0.21/0.37 0.72

0.48/0.46 0.55/0.33 0.42 0.42/0.66 0.45/0.47 .

GlaHer
SitApp
SitStg
ThuHal
MurWae
MurFra
ThuAnd

ThuSte
NecMog
ThuJdon
GlaHer
SitApp
SitStg
ThuHal
MurWae
MurFra
ThuAnd

Gaussian copula

[ | SitApp
BB sitstg
B @ B ThuHal
B RN PN MurWae

0.43/0.44 . BE
0.42(0.42/0.43 . BE
0.41/0.42(0.44 0.42 . BE
0.41/0.44/0.42/0.43 0.43 . BEEER
0.42/0.42/0.42/0.41 0.41)0.41 . HE R
0.41/0.43 0.44|0.42(0.43 0.43 0.41 . BE

0.42(0.41)0.43)0.43(0.410.43 0.42 0.43 . B

BB P ME MurFra
BB 3B M ThuAnd

0.42/0.41 0.42 0.41 0.430.43/0.42 0.43 0.42 .

R-vine copula

28 <c s 4o 58 ©
h=38 a2 =L
283 2xcgL2 255
FZFO0Own®niF=Z=
HEl=NEE
2 [ L] |
0540.66. ...

0.47/0.54 0.45 0.43 0.74.-

0.45/0.72/ 0.7 0.48/0.63 0.62.

0.25 0.3 |0.36/ 0.3 0.28/0.27/0.39 ...

0.18(0.26 0.29(0.310.24/0.25 0.37 0.76 . B

BEEEEEEE ThuAnd

0.41 0.6 0.58 0.41 0.550.54/0.71 0.51 0.49.

ThuSte
NecMog
Thudon
GlaHer
SitApp
SitStg
ThuHal
MurWae
MurFra
ThuAnd

ThuSte
NecMog
Thudon
GlaHer
SitApp
SitStg
ThuHal
MurWae
MurFra
ThuAnd

Student-t copula

GlaHer
B SitApp
B | SitStg

B B W ThuHal
BN N Murwae

B BB MW MurFra

ThuSte
NecMog
ThuJdon

0.42 0.4 . BHEB
0.39 0.4 |04 . HE
0.410.41/0.41 0.39. [ ]
0.42(0.42/0.420.42(0.41 . BEEEBR
0.44(0.4210.44/0.41| 0.4 0.44. HE R
0.43 0.4 0.43)0.41 0.4 0.41 0.42. B

0.43/0.42 0.410.41 0.420.43/0.42 0.41 . .

B B ®E M ThuAnd

0.42 0.4 0.420.42 0.410.43/0.42 0.4 0.43.

Brown-Resnick m-s

0.54/0.56 0.6 . B - BHEBR
0.5 0.51/0.51 o.sa.. BEEE
0.5 (0.52/0.52/0.54 0.57 . BEEB
0.510.55(0.55/0.59 0.52 0.54. BHEBE
0.49 0.5 0.51/0.52 0.49 0.49/0.53 .- B
0.5 0.51/0.510.52/0.49 0.510.53 0.59 . B

0.48 0.5 0.520.51/0.49 0.5 0.51/0.63 0.57.

Gumbel copula

28 < o a%mg

h=SPfPaI=I<g

30 3 LN >S5S s 3

c 0 c 22 = c 3 3 c

FZFOnwwnkFZ2=2F
Thuste JJIj

NecMog
Thudon
GlaHer
SitApp
SitStg
ThuHal
MurWae
MurFra
ThuAnd

ThuSte
NecMog
Thudon
GlaHer
SitApp
SitStg
ThuHal
MurWae
MurFra
ThuAnd

0.38 .

0.38/0.38 .

0.38/0.38 0.37.
0.38/0.39 0.37 0.37.

0.37/0.37/0.39 0.36 0.38.

0.37/0.38 0.4 0.37 0.38/0.38 .
0.38/0.39/0.39 0.4 0.39/0.38 0.37.
0.360.38 0.39 0.37 0.39/0.38/0.38/0.39 .

0.38/0.39 0.38 0.38/0.380.37 0.36 0.39 0.38 .

Gaussian m-s

28 < s o ﬁ%mg
h=3SLS2IT3L<
390 33 LW >S5 5 3
c 0 8w 2 3 3 ¢
FZFOnwwnkFZ=ZZ=ZF

0.35/0.58 0.8

0.24/0.39(0.52/0.61 ...
0.24/ 0.4 10.56/0.69 o.ss..
0.2 |0.360.52(0.68 0.59 0.72 .
0.040.08(0.13/0.17 0.15/0.19)0.27 ...
0.05/0.12/0.19/0.25/0.230.28/0.39 0.76 .-

0.03/0.07 0.1 0.13/0.12/0.15| 0.2 |0.85 0.64.

0.9
0.8
0.7
0.6
0.5
0.4
0.3
0.2
0.1



