Mean estimate (nats)

(a)
1.759 --

Gaussian calibration

-+ Exact value

—$— Gaussian-copula

1.50 1 == KSG (k= 5)

1.25 -

1.00 A

0.75 A

0.50 A

0.25 A

0.00 A

e

0.0

T T T
0.5 1.0 1.5
Exact Gaussian information (nats)

—_

Mean estimate (nats

0.50 A

0.45 A

0.40 -

0.35 4

0.30 A

0.25 4

(b) Geometry with invariant truth
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