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Epi- and hypoconvergence of the empirical copula process

The empirical copula process plays a central role for statistical inference
on copulas. Recently, Segers (Bernoulli, 2012) investigated weak con-
vergence of this process with respect to the uniform norm under certain
necessary smoothness conditions on the copula. In this talk, it is demon-
strated that these conditions are not satisfied for several popular copula
models. As a circumvention, we show that a weak convergence result
can be obtained under substantially weaker smoothness conditions if the
uniform norm is replaced by a suitable, sufficiently strong metric. Con-
vergence with respect to this metric is closely related to epi- and hy-
poconvergence of functions and implies L_p convergence for any p>O0.
We also demonstrate some of many possible applications.
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