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Question: 

Express )|Pr( xTU   under the Clayton copula model (3.6). Hint: expression may 

be in an integral from on ]1,0[  (Emura and Pan 2017). 

 

Solution: 

 

First we define: 

),Pr(),( vWuVvuC   is the Copula function. 
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V  and W  are random variables of )1,0(Uniform . 

The survival function of U  given x  is )|( xtSU . 

The survival function of T  given x  is )|( xtST . 
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