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Compulsory REVISION comments

1. Is the manuscript important for scientific community?
(Please write few sentences on this manuscript)

2. Is thetitle of the article suitable?
(If not please suggest an alternative title)

3. Is the abstract of the article comprehensive?
4. Are subsections and structure of the manuscript appropriate?
5. Do you think the manuscript is scientifically correct?

6. Are the references sufficient and recent? If you have suggestion of
additional references, please mention in the review form.

(Apart from above mentioned 6 points, reviewers are free to provide
additional suggestions/comments)

In this article the authors have tried to investigate the tail dependence between government debt
and bank’s non-performing loans. A copula model is used to study to describe the relationship
between government debt and bank’s non-performing loans. Hence recommended for publications
in Asian Journal of probability and statistics.
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1. In page 5, equation (2.4) , the formula for 7 , some bracket are missing. The corrected
formula is

T= p{(xi _Xj)(Yi _Xj)>0}_ p{(xi _Xj)(Yi _Yj)<0}

2. References like Makinnen etal.(2018) page 2, Jondeen and Rockinger(2006) page 7 and
so on are not listed in the Reference page. Include all the references in the text in the
Reference list.
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