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Abstract: We discuss several estimators, of the hierarchi-
cal Archimedean copulas. In one, we propose the estima-
tion of parametric hierarchical Archimedean copula while
imposing an implicit penalty on its structure. Asymptotic
properties of this sparse estimator are derived and issues
relevant for the implementation of the estimation proce-
dure are discussed. In the other method we propose the
estimator, that uses cluster algorithm in order to obtain the
structure and the parameters. Third method is based on
the maximum likelihood technique. This talk is based on
the several papers together with Y. Okhrin, W. Schmid,
A. Ristig, A. Tetereva.
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