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Associativity and Symmetry of Copulas

In this talk we will introduce two new statistics A7 and T, defined for random samples of size n, of a pair of continuous
random variable (X,Y") with copula C. The statistics measure the associativity and symmetry of the samples respectively,
that is, if the copula satisfies
C(z,C(y,2)) = C(C(x,y),z) forevery z,y,z € [0,1]
and
C(z,y) = C(y,x) forevery z,y € [0,1].
These conditions are necessary for the copula C' to belong to the Archimedean family.

We will study the properties of the new statistics, and we will include some applications.



