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pp−values:   minimum: 0.38;   global (Bonferroni/Holm): 1



⋅ |u1

0.0

0.2

0.4

0.6

0.8

1.0

0.0

0.2

0.4

0.6

0.8

1.0

0.0 0.4 0.8

0.0 0.4 0.8

⋅ |u2

⋅ |u3

0.0 0.4 0.8

0.0 0.4 0.8

⋅ |u4

0.0

0.2

0.4

0.6

0.8

1.0

0.0

0.2

0.4

0.6

0.8

1.0

⋅ |u5

0.0 0.4 0.8

0.0

0.2

0.4

0.6

0.8

1.0

10−4

5 × 10−4

10−3

5 × 10−3

10−2

5 × 10−2

10−1

5 × 10−1

pp
−v

al
ue

pp−values:   minimum: 9e−04;   global (Bonferroni/Holm): 0.018



⋅ |u1

0.0

0.2

0.4

0.6

0.8

1.0

0.0

0.2

0.4

0.6

0.8

1.0

0.0 0.4 0.8

0.0 0.4 0.8

⋅ |u2

⋅ |u3

0.0 0.4 0.8

0.0 0.4 0.8

⋅ |u4

0.0

0.2

0.4

0.6

0.8

1.0

0.0

0.2

0.4

0.6

0.8

1.0

⋅ |u5

0.0 0.4 0.8

0.0

0.2

0.4

0.6

0.8

1.0

10−4

5 × 10−4

10−3

5 × 10−3

10−2

5 × 10−2

10−1

5 × 10−1

pp
−v

al
ue

Pairwise Rosenblatt transformed observations
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Pairwise Rosenblatt transformed observations

holm: 1.0, hochberg: 1.0, hommel: 1.0
bonferroni: 1.0, BH: 1.0, BY: 1.0, none: 0.4
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Pairwise Rosenblatt transformed observations to test
H0

s : C  is Gumbel with   τ = 0.5

pp−values:   minimum: 0.38;   global (Bonferroni/Holm): 1
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pp−values:   minimum: 0.05;   global (Bonferroni/Holm): 1
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Pairwise Rosenblatt transformed observations to test
H0

s : C  is nested Gumbel with   τ0 = 0.2,  τ1 = 0.4,  τ2 = 0.4

pp−values:   minimum: 0.015;   global (Bonferroni/Holm): 0.3
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Pairwise Rosenblatt transformed pseudo−observations
to test   H0

s : C  is t 4

pp−values:   minimum: 0.71;   global (Bonferroni/Holm): 1
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Pairwise Rosenblatt transformed pseudo−observations
to test   H0

s : C  is t 4

pp−values:   minimum: 0.71;   global (Bonferroni/Holm): 1
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to test   H0

c : C  is Gauss

pp−values:   minimum: 0.076;   global (Bonferroni/Holm): 1


