
1985 1990 1995 2000 2005

−2
0

2

0.
0

0.
4

0.
8

Time [month]

−S
PI

 a
nd

 S
TI

Em
pi

ric
al

 c
op

ul
a 

[-]

STI
- SPI

Empirical copula

Events > threshold
Copula threshold = 0.9


