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Antonio Rodŕiguez-Lallena (jarodrig@ualm.es), Universidad de Almeŕia Almeŕia, Spain.
Copulas with fractal supports. Preliminary report.

We prove the following: for each s in (1,2), there exists a copula (a bivariate distribution function with uniform mar-

gins) whose support is a fractal with Hausdorff dimension s. The construction readily generalizes to copulas of higher

dimensions. (Received October 03, 2000)

1


