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ABSTRACT

In this thesis, we characterize all copulas satisfying Sklar’s Theorem in the case
of discrete marginal distribution functions. These copulas are obtained by extending
the subcopula satisfying Sklar’s Theorem which uniquely determined on the cartesian
product of the ranges of the marginal distribution functions. We prove the result directly
from the definitions. With our main result, we also provide the upper bound and lower
bound of the set of all copulas satisfying Sklar’s Theorem in the case of discrete marginal
distribution functions. We also obtain the rate of convergence of copula approximations

as an application of our main result.



