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Abstract
We consider spatially homogeneous copulas, i.e. copulas whose corresponding mea-
sure is invariant under a special transformations of [0, 1]2, and we study their main
properties with a view to possible use in stochastic models. Specifically, we express
any spatially homogeneous copula in terms of a probability measure on [0, 1) via the
Markov kernel representation. Moreover, we prove some symmetry properties and
demonstrate how spatially homogeneous copulas can be used in order to construct
copulas with surprisingly singular properties. Finally, a generalization of spatially
homogeneous copulas to the so-called (m, n)-spatially homogeneous copulas is stud-
ied and a characterization of this new family of copulas in terms of the Markov
∗-product is established.
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1 Introduction

It has been long recognized [see, for example, Brown (1965), Mikusiński and Tay-
lor (2009), Olsen et al. (1996) and the references therein] that Markov operators on
L1([0, 1]) are in one-to-one correspondence with copulas or, equivalently, doubly
stochastic measures, i.e. probability measures of [0, 1]2 whose marginals coincide
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