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Talk Abstract:

We investigate the relationship between the properties of Radon-Nykodym derivative and those of
copula functions of discrete measures. Such measures are constructed by a local Gaussian approximation
of continuous diffusions. We use generalized Birth-Death processes to firstly locally mimic the
behaviour of diffusion exhibiting a more complicated correlation structure and secondly calculate the
corresponding approximated measure. In this setting we demonstrate that a copula function of discrete
measures is the Radon-Nykodym derivative of the two measures.Our findings are also supported by

| | lustrative examples.
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