V, nonexceedance probability

V, nonexceedance probability
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Clayton copula, given Kendall Tau = 0 Clayton copula, given Kendall Tau = 0.24

— sample Kendall Tau p-value = 0.45 — — sample Kendall Tau p-value = 0.00 —

sample Spearman Rho p-value ='0.32 sample Spearman Rho p-value = 0.00
— copBasic::wolfCOPtest p-value = 0.55 - — copBasic::wolfCOPtest p-value = 0.00 -

copula::iindepTest p-value = 0.55 copula::iindepTest p-value = 0.00
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Clayton copula, given Kendall Tau = 0.48 Circular copula, theoretical Kendall Tau = 0

— sample Kendall Tau p-value = 0.00 — — sample Kendall Tau p-value = 0.82 —

sample Spearman Rho p-value = 0.00 sample Spearman Rho p-value = 0.70
— copBasic::wolfCOPtest p-value = 0.00 o — — copBasic::wolfCOPtest p-value = 0.07 —

copula::indepTest p-value = 0:00 08 copula::iindepTest p-value = 0.11 D
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U, nonexceedance probability

U, nonexceedance probability



