Clayton—Weibull model

Clayton copula

The joint survival function is
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with @ > 0 and one can easily show that the derivatives are of the form
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Therefore the conditional survival distributions are
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The times can be simulated as
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with U ~ U(0, 1).

Weibull marginals

In case of Weibull marginal survival functions we have
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Therefore equation (3) is in this case
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which is
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