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Tom tat

Muc dich — Myc dich ciia nghién ctru nay 1a mo rong phan phdi F khong tap trung c6
dién trong cac thiét 1ap binh thuong thanh phan phéi F 1éch dong khong tap trung dé xur
1y cac miu doc 1ap tir phan phdi da bién 1éch binh thuong (SN).

Thiét ké/phwong phap/cach tiép cin — Dya trén so liéu thong ké T2 tong quat cua
Hotelling, cac vung tin cay duoc xay dung cho su khac biét gitra cac tham sO vi tri trong
hai phan phdi SN da bién doc 1ap. Céc nghién ciru mé6 phong cho thy rang cac vung
tin c@y dwa trén mo hinh SN dong hoat dong t6t hon mé hinh chuén da blen c6 dién néu
cac vecto cua tham sé d6 1éch khac khong. Mot phan tich dir li€u thuc té duoc dua ra
dé minh hoa tinh hiéu qua cia cac phwong phap dé xuat cta chiing toi.

Két qua — Cach tiép cin cta nghién ctru nay 1a cach tiép can dau tién trong tai liéu vé
cac suy luan vé su khéc biét ctia cac tham sd vi tri trong thiét lap SN da bién. Phan tich
dir liéu thuc té cho thay phuong phap méi nay duoc ua chudng hon so v6i phuong phap
co dién.

Han ché'/)’f nghia nghién ctru — Ddi v6i céc ung dung dir li€u thyc, tac gia can loai bo
cac gia tri ngoai lai trudce khi ap dung phuong phap nay.

Y nghia thue tién — Cach tiép can ciia nghién ctru ndy c6 thé ap dung nhiéu dir liéu sai
1éch da bién bang cach str dung bién phu SN thay vi cac blen thong thuong cb dién.
Tinh méi/gia tri — Bai bao nay 13 bai nghién ctru va cach tiép can méi cua céc tac gia
c6 nhiéu tmg dung dé phan tich dir lidu sai léch da bién.

Tur khéa Vung tin ciy, Phuong phap Pivotal, Tham sé vi tri, Ho chuén

Tai li€éu tham khao

Adcock, C. and Azzalini, A. (2020), “A selective overview of skew-elliptical and
related distributions and of their applications”, Symmetry, VVol. 12 No. 1, p. 118.

Arellano-Valle, R., Bolfarine, H. and Lachos, V. (2005), “Skew-normal linear mixed
models”, Journal of Data Science, VVol. 3 No. 4, pp. 415-438.

Azzalini, A. (1985), “A class of distributions which included the normal ones”,
Scandinavian Journal of Statistics, Vol. 12 No. 2, pp. 171-178.



Azzalini, A. and Capitanio, A. (1999), “Statistical applications of the multivariate skew
normal distribution”, Journal of the Royal Statistical Society. Series B (Statistical
Methodology), Vol. 61 No. 3, pp. 579-602.

Azzalini, A. and Valle, A.D. (1996), “The multivariate skew-normal distribution”,
Biometrika, Vol. 83 No. 4, pp. 715-726.

Carmichael, B. and Co€en, A. (2013), “Asset pricing with skewed-normal return”,
Finance Research Letters, VVol. 10 No. 2, pp. 50-57.

Chen, J.T. and Gupta, A.K. (2005), “Matrix variate skew normal distributions”,
Statistics, VVol. 39 No. 3, pp. 247-253.

Cook, R.D. and Weisberg, S. (2009), An Introduction to Regression Graphics, John
Wiley & Sons, New York, Vol. 405.

Gonzalez-Farias, G., Dominguez-Molina, A. and Gupta, A.K. (2004), “Additive
properties of skew normal random vectors”, Journal of Statistical Planning and
Inference, Vol. 126 No. 2, pp. 521-534.

Li, B., Tian, W. and Wang, T. (2018), “Remarks for the singular multivariate skew-
normal distribution and its quadratic forms”, Statistics and Probability Letters,
Vol. 137, pp. 105-112.

Ma, Z., Chen, Y.-J., Wang, T. and Peng, W. (2019), “The inference on the location
parameters under multivariate skew normal settings”, in Kreinovich, V., Trung,
N. and Thach, N. (Eds), Beyond Traditional Probabilistic Methods in Economics,
Springer Nature, pp. 146-162.

Ma, Z., Zhu, X., Wang, T. and Autchariyapanitkul, K. (2018), “Joint plausibility regions
for parameters of skew normal family”, in Krennovich, V., Sriboonchitta, S. and
Chakpitak, N. (Eds), Predictive Econometrics and Big Data, Springer-Verlag,
New York, pp. 233-245.

Mardia, K.V., Kent, J.T. and Bibby, J.M. (1980), Multivariate Analysis (Probability and
Mathematical Statistics).

Wang, T., Li, B. and Gupta, A.K. (2009), “Distribution of quadratic forms under skew
normal settings”, Journal of Multivariate Analysis, VVol. 100 No. 3, pp. 533-545.

Wei, Z., Zhu, X. and Wang, T. (2021), “The extended skew-normal-based stochastic
frontier model with a solution to ‘wrong skewness’ problem”, Statistics, pp. 1-20,
doi: 10.1080/02331888.2021.2004142.

Ye, R., Wang, T. and Gupta, A.K. (2014), “Distribution of matrix quadratic forms under
skew-normal settings”, Journal of Multivariate Analysis, Vol. 131, pp. 229-239,
00010.

Young, P.D., Harvill, J.L. and Young, D.M. (2016), “A derivation of the multivariate
singular skew-normal density function”, Statistics and Probability Letters, Vol.
117, pp. 40-45.

Zhu, X., Li, B., Wu, M. and Wang, T. (2018), “Plausibility regions on parameters of the
skew normal distribution based on inferential models”, in Krennovich, V.,
Sriboonchitta, S. and Chakpitak, N. (Eds), Predictive Econometrics and Big Data,
Springer-Verlag, New York, pp. 287-302.

Zhu, X., Li, B., Wang, T. and Gupta, A.K. (2019), “Sampling distributions of skew
normal populations associated with closed skew normal distributions”, Random
Operators and Stochastic Equations, VVol. 27 No. 2, pp. 75-87.



Zhu, X., Ma, Z., Wang, T. and Teetranont, T. (2017), “Plausibility regions on the
skewness parameter of skew normal distributions based on inferential models”, in
Krennovich, V., Sriboonchitta, S. and Huynh, V. (Eds), Robustness in
Econometrics, Springer-Verlag, New York, pp. 267-286.

TAac gia lién hé

Lién h¢ tac gia tai email: twang@nmsu.edu



