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MSPVIINHERBIF S TSt miE MR *

5 FE 4R KE T
(PR RN R =42 2, F AL, 210095) R RZEHFE R, FaE, 210096)
=

BEAIL 1) 2 K020 A1 JR T BREE 0 A0, AR, B PR AT AEVF BB INZRTh o R dhay
SFAFATUSR P AT IR AT ASEARY o fR LR 2 A P AR R FR P, TR I R R R A T (skewness). T2
WA T W SRR S A K. ASCHE A 102 Jo i At ARG _E, S5 TS0 M0 A PE s, Bk
PEAL A S TG A Ao A A .

KR & Pearson VIUR A, st o0, M IEA 2, 85 FEE R 4L, F2E s pa 2.

FR /LS 02124,

§1. MSPVIISFmERBIFBE TwEStnH

t53Aii J& T Pearson VIIRL 734, AN51EZ JofiasPearson VI 73 A AT 25 BT
% Jum A oA 1) 8 KBRS,

1.1 STRSPVIISABIENX

BB AL 15 X 1 IR MAPearson VIR 434 ([1] P93), 1A X ~ PVIL,(0,Q, M,v), M >
p/2, v >0, Qpyp > 0, %E@iﬁ?ﬂg(m(u) = Cpg(u;p), Horf, w = 2/Qx > O AL &,
g(u;p) = (14 u/v) " MNEBEE R, C) = T(M)/[(m0)P/2T(M — p/2)] JksifEAb 5.

BX PN X = (X1, X)), Jorh, Xy :py x 1, Xo i pa x 1, p=p1 + po, HX Wi 241
LRGN X1 > 0y 1, WP RN GFAFHIMR, fp. = P(X1 > 0). Q738N

Q1 Qi \ o [ ;o S
Qo1 Qo2 Qo Qoo )
ARSLCAR IS TATHA Q1 = Ty, Q1o = I, — Q12055 Qo1

EX 1.1 (2]P4)  HFEHLIN R Z,, o 701 F 73 A1 5%

F(o/2(v+ Q2)~1/2]0,1,,; M, 1) p1
= (210, Qop; 1 — 2
fZ(z) F(0|0,Ip1,M —p2/2,’0) f(Z‘ y 94622, 2 7”)

= 2 F(ol2(0+ Qo) V210, 1y M, 1) - £ (210,005 M = BLu). (1)

R R K AT AE R BT R 4 (KJ07024) % ).
A C20074E3 H 26 HWE), 20004E7 H 21 H i 215 Mok,



368 N FHME 2 4801 oG

K, o = 050000542 Qo = 20502, F(o'z(v + Q2)~Y/2]0, 1, M, 1) FPVIL,, (0, I, ;
M,V AES 2(v+ Qo) ™ Y2, F(0]0, I, : M —py /2, v) 3 RPVIL, (0, I,,, M —py/2,v)
IIATAEOLE A, 8512771, £(2]0, Qag; M — p1/2,v) RIRPVIL,, (0, Q29, M — p1/2,v) 534
g, MZMM % AR &SP VI, ()47, i HSPVIL, (0,Q, M, v, o), Frahfma REL

Fid 1 XH, SPVIL,(0,Q, M,v,a), Q: p x p, HHHLIAEZK4EEp, x LEAF
[, 0:py x 1, RIA].

#HM = (v+p)/2, RPVIL, A B HEE o2 o6t i (1] P93), ik Kty (i, Q;0), H

By (v +p)/2] u —(v+p)/2
90 = (L) w0
EX 1.2 ([2]P5) NI & Z,, o A7 W1 153 A % L
; -1/ / :
fa() = F(o'z(v+ Qo) 1 2(@ +p2)1 2|O,Ip1,v+p2) - £(2]0, Q22 0)

F(0]0, Ip,;v)
= 2. F(d2(v+ Qg)*l/z(v +p2)1/2]0, Iy ;v +p2) - f(2]0,9Q90;v). (1.2)

i‘XE‘d a = 92_2192191_11_427 QQ = 2/92_212:7 F(OCIZ(U+Q2)71/2(U—H72)1/2|07 Ip1§U+P2)%7,T< g Hﬂ
JE 0+ palfity, (0, Ly s v4po) M fEQ 2 (v 4 Q2) ~ /2 (v 4 po) V2R MIME, F(0]0, I,,;v)F R A
HEE Aoty (0, Iy, ; v) 7 A LEORL IRE, F5T27P1, f(2]|0, Qag; v) K s H HEE A vty, (0p, <1,
Qoo; 0) NPT L, FRZMM B TR & ty, ()2, WA Stp, (0,2, v, ), FRa A s FREL.

1.2 MWHBENRTAZE

e SOR IR IS 2 ML B 45 1F D73 ([2] P4) 45 HE Y, AR mT DUIE S AR e (1) 7 7245 2.
EIE 1.1 (2]P8) (HeJrik) wU* = (UY,U3") ~ PVIL,(0,¥* M,v), M > p/2,
I 0
v>0,\Il;Xp:< n plxm)>0,,H\EPUf:p1><1,U2*:pgxl,p:pl—i—pg,
Opz Xp1 \Ilpz Xp2
Ur = (Ut~ ’Up1),7 Us = (Up1+17 T 7Up)/v X
Zj = 6|0 + -+ [Up ) + (L= 60, —1<8 <1, j=p+1--,p (L13)

WIZ & (Zyyir,--- 2,47 (L) SBT3 . XL

)\i:5i(1_512)71/2’ i=pi+1,--,p, Ap2><p2:diag{(1+)\12;1+1)71/27'" 7(1+)\I2))71/2}’

Api+l o Ap ; VA
)\ = . : y Q - P ’
P2 XP1 . . PXp < AA A(\Il + )\A/)A )
A A

o= ATHW 4+ AN TN, — N (W 4 AN) I TY2, (1.4)
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§2. % ITSPVIISNHEIE X IMR

2.1 ZMBEESH

EI 2.1 #Z,,x«1 ~ SPVIL, (0,90, M,v,«a), Z 5[ & X1.1. A FEAR] Y
bApy x 14k &, N

Z = AZ +b ~ SPVIL,, (b,Q, M,v,a), (2.1)

- I Q12 A’
I, = P 12 ,a=(A)la.
AQy AQgp A’

MERR: UL % O
HIL 2.1 W Zp,x1 ~ Stp,(0,Q,v, ), CHIFEREARTIN, b hpy x 14E ) &, W)

Z = AZ 4+ b~ Sty, (b,Q,0,d), (2.2)

~ I QA
/\EP, Qpo _ p1 12 / : o= (A/)fla_
AQo1 AQgA

WERR: LB k. O
2.2 BEHH

B Zpyu1 ~ SPVIL, (0,9, M, v, o), Z¥E 1.1, BZHITHE Z = (2,2, 3
. Zy i pa1 X 1, Zy i pag X 1, pa = pa1 + pa2, SIANUITF LS

Ip1 ng Ql3 ~ ~
Q11 Q2 L, O
Qpxp=| Qa1 Qa2 Qo3 [ = < = TR, (2.3)
Qo1 Q33 Q5 Q5
Q31 Q32 Qa3
*— * *—1/2 *— * * *— * O\ —
Wpyxpr = 259 1921911.2/ =05 IQ21(1.171 — Q7,85 IQ21) 12 (2.4)

FIE 2.2 W2, ~ SPVIL, (0,2, M,v,a), alfl(2.4)5%, HAAAER L. W2zl
255345 g

ﬁxm):zm.F(&zﬂu+Q@—Uﬂ0J@;mf—%?;Q.f(quxgﬂuw>f”2;pﬂu),@5)
K, & = 03000947, Qs = 2050 2.
WERR: LB %. O
HAE 2.2 87001 ~ Stpy(0,Q,0,a), alil(2.4) R, HALKAER E. W2 1055 A
H

fe(z1) = 2P - F(@ 21 (v + Q5) " Y2(v + pa1) /210, Iy ;v + pa1) - f(21]0, Qa2;v), (2.6)
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Hrh, & = 030009747, Qs = 2105 21
JERA: LB, O

2.3 FHom

EIE 2.3 B2, ~ SPVIL, (0,9, M, v, ), &M L. WZ1|Zy = 20515 A
FEh:

F(py mia(v + Q2 + Q1) "/%0, 1, M, 1)
Fmi(v + Qa) =120, Iy; M — poy /2,1

: 'f<Z1|m2,¢22;M— %,U+Q2), (2.7)

11.2 —

I, — 01300031 Q0 — Q13020
Hrf Qo = 24053 2, <¢11 %2) :( P 133833 3931 2212 = 22133433 32>’

21 Y22 Qo1 — Q23033 V31 Qoo — V3035 Qo

11— rathey Por, ( " ) = ( 9139331Z2 ) , M1 = mi+P1aty, (21—ma), Qs = (21—ma)’
meo Q23055 29
i (21— ma), F(b 0 mia(v+ Qo + Qu) V2|0, I, ; M, 1)FRPVIL,, (0, I, ; M, 1) 2l 4y
ATRHAEY 1 0 (0 + Qz + Qu) ™ RIOME, F (4, *mi (v+Q2)~Y/2(0, s M = pan /2, 1)
FJIRPVIL, (0, Iy ; M —pay /2, 1) B4 A0 BEED 1, ma (04 Qo) V2R, £ (21 |ma, tha;
M — p1/2,v + Q2) KIRPVIL,, (ma, oo, M — p1/2,v + Qo) I 7M1 L AL
WEBA: LM% O

HAE 2.3 W.Zpa1 ~ Sty (0,9, M, v,0), S L. WIZ)|Zy = 2ol 5t o0 A1
A

F( 0% mra(v + Qo 4 Q1) ~Y2(v + p2) /2|0, Iy ; v + pa)

_ : f(21|m2,¢22,’l}), (28)
F (> mi (v + Qo) ~1/2(v + ) V2|0, I3 v + pao)

—1 1
T, Q= 2505 5, <¢11 P12 > _ ( Iy, — Q13055 Q31 Q2 — Q13055 Q30 )7 g =

21 Y22 Qo1 — V23033 V31 Qog — Q2333 V3o

ma Q03033 22
gt (21— ma), F(1' mua(u+ Qo+ Q) Y2 (v4p2) /2(0, Iy v+ po) Fity, (0, Iy; v-+p2)
ST ) 1 20+ Qo+ Qa) Y2 (v 4 po) VAR, F (v, ma (04 Q) M2 (v +
P22) /210, I, s v-4p22) Tty (0, I, s v-+pas) BT B G, Pmn (04Q2) =2 (v4pa2) /2
AR,

_ o 2
Ferhma b e) = r{fﬁijﬁ%iﬁié

Q13055
P11 —P12tas a1, <m1 ) = ( 187533 2 ) , M2 = my+1tyy (21—m2), Qs = (z1—my)’

Q4 ) —(v+p22+p21)/2

—p21/2 —1/2 1
(v+Q2) |22 ( +U+Q2

(2.9)
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§3. ZITSPVIIHHHIEM4E

3.1 ZRREIJESHH(SN)EMESZ TSPVIIS HEMIERI KR

1 (1.1) 200, B3R SPVIIAN i 1) %5 B R L8 R A, (R 22 T80 25 1E 25 73 A1 (SN) 1 % By
FE LA Z SR . AN AR 2 T8 2 IEZS 7010 (SN) % B 4H 5 SPVITZM AT %5 B 4H 1 ¢ &
KA E SPVIT i i 2B e BE1. 140,

Z2 (Zpsr, o, Zp) 2 0|UT| + AU, (3.1)
U* = (U{,U3") ~ PVIL,(0,¥* M,v), (3.2)
Opi+1 **+ Opi41
/E‘:EP’ 6= ) ‘Uﬁ :(|U1‘7|U2’7"' 7|Up1’),' 13%7 XFFU*
5p o 5;, p2Xp1

TERMER S B 01 (U ~ EC, (0, T%; gP))), #45 n F IR BEHLE R

* I 0 (p1)
Ui)dp( u : (3.3)
Us 0 A uws)

Hor, RE U@ (Y)Y RIT A : py x po, HA'A = 0, T A A = (Q9 — 66")YV2A~, RN

R (1) PTT):
2P/

I'(p/2)
XH, g®) ()] L AT AR 5 0 A (35 BE . BT LA

hr(r) = Pt ®)(r?), (3-4)

Z L RSIUPY | + (Qas — 68')/2UP2)) 2 R[B'UPY| + C'y@)]. (3.5)
P LA )
2
P2 i > 85 D2
E H Z;] — E(Rj:l ]> . E{ H [Bﬂu(m” + C}u(m)]sj}, (3.6)
j=1 j=1

Ho, BiFRRB' NE AT, CiRTRC AR AT, sy WARGUREL, Z; 0 Z5 10008, j =1, -+, pa.
A BEHLI Xy 1 MRS IEZS 23, 1L X ~ SN, (0,Q, ), MIHH(3.5)38

X L Ro[B1UPY |+ CuP), (3.7)
Joof, B2 ~ 2 FI(3.6)049
P2
> 85

P2 — b2 5s
EJ] X = (Rf) 1 ) -E{ 11 [BiU™)| 4 Clu®)] ]}’ (3.8)
J=1 J=1



372 N FHME 2 4801 oG

o, XX, j=1,--- ,pe. BTLAH(3.6) (3.8):\1%

P2
P2
> S

& S5 __ 321 & Jj=1 P Sj
127 = E(r=) fe(r™ )] E ] X7 (3.9)
4 Z ~ SPVIL,, (0,9, M,v,a), WRI A ] HH(3.4) 20K H, Ry ~ xp, KHEKE pﬁ ij.
j=1

3.2 BTSN HEEZMIE
X2 eIEA i, A ([2) P2, 1)
9P (w) = (2m) P/ 2e7v2, (3.10)

DR LT A ) G AT 1] SKRAFSN, (0, 2, o) [ 5340 %5 JiE.
B 3.1 WX, = (X1, X5) ~ Ny(0,9), FELIELZIRX > 0,1 51T, BHLI =
Z = (Xo| X1 > O)H W T (K534 2 JiE -

(I)Pl (O/Z‘Ov Ip1)

1220 =4, ©[0.1,,)

: ¢p2(z|0’ 922) = 2P (I)m (O/Z|O) : ¢p2(z|07 922)7 (3'11)

ﬁi? a = Q2_2192191711.425 (I)Pl (QIZIO,Ipl)%%Npl (O,Ipl)ﬁj\?ﬁﬁa'zﬂ‘ﬁﬁfﬁ, (I)pl (0|071101)%:Z
RN, (0, I, ) A3 AT AEORL IAE, 252771, by (210, Qo) KA N, (0, Qo) 1 5341 5 . FR Z K
M2 A S EEZNA, L HSN,, (0,90, a), Moyl REL

MERR:  UEWI R SRS 2 AP VII A R AL, K. O
LR, 3KSNy, (0, Q, o) HIFE A2 1 bR £ (Moment generating function), WA M (t).
I 3.2 ([3] P340, Theorem 4.1)  BEBEHLIT R X, 1 ~ SN, (0,9, a), WIE 142
IDESEAE
1
M(t) = @,'(00,I,) - exp {5(75'922’5)} - Dy, (o' Qe+ I,) %0/ 00510, T, )
1
— 2P .exp {i(mﬂt)} By, (0! Qoo + I, )20/ Qaat|0, I, ). (3.12)

BeJii, RSN, (0,9, o) AT B 4E.
SIER 3.1 ([4] P51, 5131) (O [ R P REEBNEN) BEX 1, Yicrs Zpxa, W

0z _oy' o7 0z 9z Y (3.13)
0X 0X oY’ ox' 9y’ 90X’ ‘
5132 3.2 ([5] P324, Appendix)
ot' At ot' At oDt o(Dt) oDt
= 24t, —— = (2A4t) = —— 2 =D, — =vec(D' 14
ot O T T T Sy T veeD), (B14)

B, Apyey JONFRIE, Dy AL TR, 501 1
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T 3.3 WHHLIEX,,q ~ SN, (0,2, ), K, o = Q310047 Wl

®p,-1(0[0, I, —1) _
EX = P1 1P . QQZOZ(O/QZQO[ + I ) 1/2 -1
(I)Pl (OIO’IIH)V 27 o

2
= \/; . 92204(0/92204 + Ipl)_l/Q -1, (315)

Hrf, 10 =(1,-, 1), @, 1(0]0, I, 1) FRN,, 4 (0, I, 1) fEOL I, 25 F2- (D),
ﬁEHﬁ /%‘\Dpl X P2 é (OL/QQQOL + Ipl)il/za/QQQ, UllJ(312)fMJc%j

M(t) = 27 exp {%(t’ﬂggt)} @, (Dt|0,1,,). (3.16)

FHBI B35 3.2, 2 my, «1 = (my, - ,my,) = Dt, 13

OM(t 1
OME) _ omn e {i(mnt)} : [cppl (Dt|0,1,,) - Quot + D' -

8q)p1(m|071p1)]
ot '

om

A4
09, (m|0, Ip1)

ij
K, G =1, pr, m/ LR A FmE U N B S R U p, — 14k R & L,

0%, (m|0, Ip1)
om

Hrpi1=(1,---,1). fRANEX = 0OM(t)/0t|—o bR (3.15) 2. O

—m2 ;
= (2m) 2™ @y, 1 ()0, T, 1), (3.17)

’m:O = (271')_1/2 : <I>p171(0|031p1*1) : 17

IR 3.4 WHIHLIVE X0 ~ SN, (0,2, 0), T, o = 0 0 ", W
EXX' = @,'(00,1,,)®, (0]0, I, )
+®,,1(0[0, I, )(27) "' ®p, 2(0]0, I, ) - D'AD

2
= Q9o + ; . DIAD, (318)

/E\:EPv Dpl Xp2 — (O‘IQ??a + Ip1)_1/2a/9227 q)p1*2(0‘0’ Ip1*2)i%7ﬁNp1*2(0’ Ip1*2)§j\%ﬁ7£05¢
e, 252 (r=2),

0 1 1
1 0

Apl Xp1 1
1 1 0

IERR: R SIFE3.1. S FE3. 2R #3300 m], LR 5%, O
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3.3 ZILSPVIIHNHHIZM4E
X4 H 2 JESPVIL AT HT s, 1 (3.9)=X ] %1,
ER ER?

EZ=_—"-EX EZ7' = —— -EXX' 3.19
ERg ’ ER? (3.19)
T 3.5  WHENLEZ ~ SPVIL,, (0,9, M, v, ), W
LM —(p+ 1)/2]\/? / v /
— —. EZZ = — —— EXX 2
£Z (M —p/2) 5 EX 2M —p —2 ’ (3:20)
Hrp, EXA5T(3.15) 0, EX X4 (3.18) 2\
WERA:  H1(3.19):NHFSRER. ERy ER?. ER2RIT], DLFf3%. O
HiIt 3.1 WHENLIREZ ~ Stp,(0,Q, v, ),
ez TV v v e U Exx, (3.21)
I'(v/2) 2 v—2
Hp, EX5ET(3.15) 1, EX X4 T(3.18) .
xR
JEF2. PR .
X1

iEBA:  HHZ ~ SPVIL, (0,9, M, v, ), A[4 X, = ( ) ~ PVIL,(0,9, M,v), }

2
EPXI tp1 X1, Xo:pa X1, p=np1+ po. IJ_I\UEH[Q] P3, 5| #2.375

Z2(X0)X1>0), Z=AZ+b<(AX;+0bX;>0)=(X3]X; > 0). (A.1)
N I:Fl
- X I, 0 X 0 - o
x=( 2= ™ L L2 AX +b~PVIL(b,Q,M,v). (A2)
X, 0 A X, b
I L,  QpA
Q=A0d = ™ 2 . (A.3)
AQy AQp A’

ZIB A (2] P5, (3.7)2):

~ 1 - e = -
fo@) = — [ f(@,Fa[b,Q¢")dT:
Pc z1>0
1 ~ -~ o~ < ~
= pf(952\b,922;g(p2))/~ Of(iCl’iUzaMm,911.2;9((;(9%1))d$1- (A.4)
c xr1>
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e (A.4) =
(i)
F(@h, Q9P = |1 V¢ ((F-b)Q Y7 —1))
- (m)p/;r((ﬂj\?— p/2) LS (1 + b)/Qvl(x - b))_M- (A.5)
(ii) HH[2]P3, 51H2.375
Xy = AXy+b~PVIIL, (b, AQop A/, M — %, U), (A.6)

F(@a]b, Qi gP)) = [AQpA'|71/25(P2)(Q,)

_ F(M _p1/2) 1—1/2 @ —(M—p1/2)
= oL — p)2) | A9 A’ (1 + - ) (A7)

XL Qg = (To — b)(AQ9A) 1Ty — b).
(iii) F1[2]P3, 5|H2.375

X, ~ PVII, (o,Ipl,M—@,v), (A.8)

2
F@1)0,1,;3%)) = gP)(Qy)

= Goprrareg ()T
X, Q= 77 W
pe = P@>0)= [ f(@10.5,:5")dm
z1>0
- F<0|07Ip1,M—%,v) — 9P, (A.10)

(iv) H[2] P4, & B3 11U
q(F2) = Qo= (T2—b)(AQaA) (@2 - b),
fiia = QA (AQ0A) H@ —b) = Q12050 A~ (T2 — b),
Qo = Iy — QA (AQpA) "LAQy = Q41 0,
Q5 a0+ Q)7 = Q000 AT (@~ b) (v + Q2) 7/
= AT — b)(v + Qo) V2
2 & (T - b)(v+ Q)72

/ f(a?1|52,ﬁ1.2,§11.2;9(5]()%i))d971
z1>0

(M) / NEY
= 14+yy dy
F(M o p1/2)71-p1/2 y<§~)1_11_é2ﬁ12(v+6~22)*1/2( )

= F(&' (T2 —b)(v+ Q)" V20, I,; M, 1). (A.11)
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f7(@2) = 2P0 F(@ (@2 b)(v+ Q2)"'/2(0, I, M, 1)

-f(ﬁ:’Q\b, AQop A M — %,v). (A.12)
b, & = (A) o WA X1, (2.1) AR 0

2. LIFE .
ERR:  FH R R 2.0, R R Z A0 A B

f7(@2) = 2P F(&@' (T2 —b)(v+ Q2) Y20 + p2)'210, I, v + p2)
‘f(%Q’b,AQQQA/;’U).

R & 1.2, (2.2) A AFiIE. O
S 2. 2141 .
MERR:  HHZ,,x1 ~ SPVIL,,(0,Q, M,v,a), 13
X1
Xpx1 2| 2y | ~PVIL(0,Q, M, v),
Zo

Hoh Xy opr x 1 WFESAEZIR X > ORUAAE T, XM BN

1
fe(@) = fe(z1,21,22) = p—f(xl,zl,zQ|0,Q; M,v). (A.13)
Hr, pe = P(X1 > 0) = F(0[0,I,,; M — py/2,v) = 2771

1 (AL13) R EIE AT X, > ORYAE T, (X1, Z0) 04580 ([2] P2, 31782.2):
fe(w1,21) = kS f(w1, 21, 22/|0,; M, v)dzy

C Jzo

1 ~
= —f(x1,2]0,Qy1; gPrHr2n)y
Dec

) chf(xl’zl|0’ﬁl“M_p§2’”)' (A14)
Horp,
f(x1,21]0, Qqq; glPrHP2))
—1Qn | Y2gee (Qy)
_ N o
= (Wv)(pwpzl)/zll:((% _Zig)_ T Q0|2 (1 n %) (M —p22/2)
B (wv)(pl;(ri\i);?&/f)_ 2/2) 1€y, 1/2 (1 + %)_(M_p”m. (A.15)
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—1
- ~ [ x I, 9 x1
KH, Qu=( o, 2 ) = 2, 2 P )
( 1 2 ) wl ( 1 2 ) Dot Qo .

1 (A.14) 3, X X B0y, RT3 2, il % 5

fe(z1) = plc x1>0f<x1,z1]0,(211;M — %,v)dasl
= ;f(21!0,922;§(p21)) /xl>0f(331121,M1.2,911.2;9§23))d1‘1. (A.16)
Hrp,
pie = Q120 21,
Qe = I — Q12055 Qon,
F(210, Qaa; GPV) = Qoo /252 (Q5)

I'(M —p22/2 —p1/2)
(mv)P21/20(M — paa/2 — p1/2 — pa1/2)
Q22| 1/2<1+ QS) (Mpefamm 2
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- D(M — p1/2 — pa1/2)mP21/2 [$22] (v+Q2) (1 + m)

= f(21|m27¢22; M — %,U + QQ) (A.29)
~ PVII,,, <m2,¢22, M — %, v+ Qg).




380 N FHME 2 4801 oG

(i) [A) (1) UE B L R,
Pc = P(X1>Op1><1)
:/ Flar|my, rn; gPV)da
X1>0
:/ 1| 725 (Qg)day
X1>0

L'(M — p21/2) 1 o
/X1>0 T(M — pa1/2 — p1/2)mP1/2 11| 2 (v + Qo) 7P

Qs \~(M—p21/2)
(1 + QQ) dar. (A.30)

P, Qs = (w1 —ma) v (@1 — ). Sty = v (@ —ma) (0 4+ Q2) V2, T (e — 1) =
1 |V2 (v + Q2)P AR (A.30) X, 74

(M — p21/2) / (14 t't)~(M=p21/2)q¢
t

P
c P(M - p21/2 — p1/2)7TP1/2 <w1_11/2m1(’v+Q2)*1/2
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Properties of New Multivariate Skew ¢ Distributions

Generated from Skew Pearson VII Distributions

WEN YANGJUN
(Department of Mathematics, Nanjing Agricultural University, Nanjing, 210095)

ZHU DAOYUAN
(Department of mathematics, Southeast University, Nanjing, 210096)

Multivariate ¢ distributions belong to elliptically contoured distributions. However, they are symmet-
ric. In many fields such as economics, psychology and sociology, sometimes error structures in a regression
type models no longer satisfy symmetric property. Generally there is a presence of high skewness. There-
fore, multivariate skew elliptical distributions have been developed. In this paper, properties about known
family of multivariate skew ¢ distributions are stressed. Linear transformations, marginal and conditional
density are given. Also moments are derived.

Keywords: Skew Pearson type VII distributions, skew ¢ distributions, skew normal distributions,
density generator, moment generating function.
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