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Some Statistical Applications of Generative Neural Networks
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We present some examples of how the field of statistics can benefit from the Deep Learning movement. First, using
generative neural networks (GNNSs), we are now able to produce quasi Monte Carlo samples from "almost any" copula
model. For example, we can do this even for mixtures of copulas with singular components. Second, using GNNs, we can
now model and, most importantly, forecast multivariate time series without having to restrict ourselves to using only a few
parametric copula families to describe the underlying multivariate dependence. We have empirical evidence that a better
dependence model does indeed translate into better forecasts. (This is joint work with Marius Hofert and Avinash Prasad.)
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