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Abstract This supplementary material contains the figure illustrating the
consistency patterns for the mixture of copula models. The simulation setting
corresponds to Section 4.
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Empirical study: consistency patterns corresponding to Section 4
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Fig. 1: Statistical consistencies in the ‖.‖2, ‖.‖1 senses of the sparsity based
estimator of mixtures of copula models. SCAD, MCP and Lasso results are
represented in red, blue and black respectively. The case U (resp. Û) is rep-
resented in solid (resp. dashed) line. Each point represents an average of 200
trials for each sample size. ‖θ0‖2 is represented by the gray horizontal solid
line. The theoretical upper bounds are represented in dashed-dotted lines for
the known marginal case and for SCAD (red), MCP (blue) and Lasso (black).


