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Abstract We introduce and study a class of bivariate copulas depending on two
univariate functions which generalizes the well-known Archimedean family. We
provide several examples and some results about the concordance order.
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1 Introduction

A copula is a function which joins or “couples” a multivariate distribution func-
tion to its one-dimensional marginal distribution functions (d.f.’s), in the sense of
the following Theorem, due to A. Sklar, who introduced copulas (see Sklar, 1959,
1973). Here we recall it in the bivariate case.

Theorem 1.1 If X and Y are random variables (r.v.’s) with unidimensional d.f.’s F
and G, respectively, and joint d.f. H, then there exists a copula C (uniquely deter-
mined on Range F × Range G, and hence unique when X and Y are continuous)
such that

∀(x, y) ∈ R
2

H(x, y) = C(F(x),G(y)). (1)

Conversely, if C is a copula, and if F and G are univariate distribution functions,
then the function H defined by Eq. (1) is a bivariate distribution function with
marginals F and G.
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