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ol i R el = <

IV 2T IR ABE ORI BIR 2 b T 5.

a¥as el C:[0,12—[0,1] TH-T,
3U,V ~ Uniform(0,1) Gz & IEFR 5 ZW)
C(u,v) =P(U Zu, V=v) Yuvel01]

[Fil i 7 XE #%

a¥as iy, C: 0,17 — [0,1] TH-T,
e Yu,v € [0,1] C(u,0)=C(0,v) =0, C(u,1) =u, C(1,v) =v.
0 0=u Suy=10=v =1l
— C(UQ,UQ) —C(ul,vg) —C’(uz,vl)—i—C(ul,vl) > 0.
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Sklar d EH

Sklar DEHE (1) + R GIZELNA L I 25 TR 2

(X, V) : M HUAGEI Fy, Fy AS85) 2 JTHERAH.
Fxy(z,y) = P(X Sz, Y S y) : AKIMHBEE.
DL X, E”C)Qy :d¥ao

FX,y(l‘,y) = CX,Y (Fx(:L‘),Fy(y)) Vm,y e R.

Sklar DEEL (2) « A& A 2 Z1F THNZIZ] #EARD

F, Fy : Efe2 1 RenmBEs, ¢ a¥as.
IO E, IAX,Y) : 2 RITHEREE

o JAUAZ BRI Fy, Fy.

] CX,Y =C.
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Fxy(z,y) = Cxy(Fx(z), Fy(y)).

o MK 27 C(u,v) = w.
— MR XY IS,

o Fréchet-Hoeffding E5% C(u,v) = min{u, v}.
— Y =p(X) (p XHFEEM) (WS,

o Fréchet-Hoeffding F5% C(u,v) = max{u+v —1,0}.
+— Y = p(X) (o I ZHHFRD) TG

o EHla¥ 2T Cp = CX,Y (—1 <p< 1).

FELU(X,Y) ~ N<(0,0), </1) f))
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L a2 S

(X,Y) « @il 2 RouhtE R4,
D& E, Fx(X),Fy(Y) ~ Uniform(0,1).

iE £
o (X,Y) DRI
Axy(t) =P(Fy(Y)>t|Fx(X)>t) (0<t<1).
o (X,Y) DHRMAFREL -

Axy == }% /\X7y(t).

\

1—2t+Cxy(tt

Rz, )\X7y(t), )\X7y & CX,Y DAZE>THRES.

A\
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HEHRAT DB

)\X7y(t) = P(Fy(Y) >t ‘ Fx(X) > t) — )\X7y (t /( 1).

o MY a7 C(u,v) =uv
= At)=1-1t, A=0.
o Fréchet-Hoeffding L5 C(u,v) = min{u, v}
= ANt)=1,A=1.
o Fréchet-Hoeffding F5% C(u,v) = max{u+v —1,0}
— A0 =0 (r23)A=0

o EHlI¥aIC,(-1<p<)
= A=0.

Fréchet-Hoeffding N5, [EMIY 2T DFMEAMEIIE I 2o (arH)
ERU Y
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AR A FE D PR

MaIEaZ | FH RS | BB IE2 T (p=0.5)
t=0.8 0.2000 0.0000 0.4358
t=20.9 0.1000 0.0000 0.3240
t=0.95 0.0500 0.0000 0.2438
t=0.99 0.0100 0.0000 0.1294
t=0.995 0.0050 0.0000 0.0993
t =0.999 0.0010 0.0000 0.0543

— WBRRAEIZ 9 NT 0 CEWNEREENIIR R D.
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LB lE=T )

o IO aT : At)=1—t.
o FH N5 : A\(t) =0.
o IFHlaV¥ a3 .

FEH
EHIY1S5 O, Iio0T

(A+p)P —pzesf 4 1420—p 4 -5
=] B (1+p) . .
A(t) 27r(1—p)e A7 s 5 s+ 0(s77)
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R H D EIE ] DO

O<t<lEl, s::«b‘l(t)é:zb‘<<‘:, t 1D&Es Moo T,

At) =P(2(Y) >t | P(X)>t) = P(XP(>);’>};)> .

1 [oo o _ 2?2 2pay+y?
_ Qﬂ.m fs fs exp( 2(1—p?) ) dl’dy B A

7o ST exp (%) da

[ (JuREEL) IER 3 ¥ 2 5 DR Rk
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7Bk B DAt

/ —x2/2
T Vor

V21 B = —/ z7 (e _752/2) dz

S

— —[x_le_m2/2]§o —l—/ (—x_z)e_mQ/2 dx

— 8716732/2 +/oo .5673(67932/2)/ dr
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5T ADFAf : STEP 1 [A]#z

%ﬂ_.//‘m<xlﬁ%7>“@

[STEP 1 : [f#]

:B2—2pa:y+y2:(:v y) 1 1p><m)

(0" 42) (s ) ()

“e (i )
¢ (1) 0G)
IV R
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5T ADFAf : STEP 1 [A]#z

- r+y T—vy .
BRI 2 = ,w = &Y,
T V2 V2
[ lyile’e) 2_2 2
277\/1—p2A:/ eXp(_a:pxy;—y) dx dy
s s 2(1_P)

N2 2
= // exp<—(1 pI=+ (12+ P > dz dw
w22 s, z—w>1/2s 2(1 -p )

2’2 w2
=2 exp| ———— | exp| ———— ) dz dw
//zwms,wzo p( 2<1+p>> p( 2<1—p>)

[ (i) ) o)

Y
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DT ADIAM : STEP 2 NMIDFE D % #8018

|STEP 2 : IR % H B Tl | (4 8k B oM & k)

o (aia)
/ exp| ———— | dz
w+\/§s 2(1+p)

_ (wlffés - (ﬁjﬁi)s +> exp<—(“’2(+1‘fp§)2>.

()

ot [ aoeE
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¥ A DA - STEP 3 AMEloDFE

|STEP 3 : SMUDRIS % 5 B> Tl |

I G

DEIHZ

Imn = /
a

l+p  (1+p)? _(w+\;§p5)2
+2s (er\/ﬁs)SjL )exp< 1—p? >dw

e}

as
o0

S

(w+bs) e /2 dw (a,b> 0, n € N) DIGITZBL .

w ™ (w + bs) e 2 dw LB X,

Ijp = —/ w™ ™ N w + bs)_”(e_w2/2)'dw

= —[w ML + bs) eV /2]as+/oo((—m—1)w_m_2(w+bs)_"
)=

—q ™" 1(a+b) ng—m-n—1,-a 2s2/2

& (uREH) IR 2 ¥ 2 5 OMBE ISR

+w ™ =) (w + bs) ™" 1)6_“’2/2 dw

(m + 1)Im+2,n - nIm+1,n+1~
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