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X ~SN(u, 2,6)
(Skew Normal Distribution)
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F(x) =20(a (x — w)e(x; p, Q).

=Q15/(1-6"Q15)1/2

®(z): cdf of N(0, 1)
d(z; w,2): pdf of N(u, 2)
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Azzalini & Capitanio (1999)
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FDEEX =sgn(Yp)Y ~ SN(0, 2, Q1/28) = SN*(0, 2, 8).
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EM algorithm

Xnp ~~ SN*(IL, Q, 6)
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EM algorithm
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A=0/(1=[8l?)  $37(w): omitted
Chen—+
(The update algorithm except for A is very similar to our EM algorithm.)
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Australian Institute of Sport (AIS) data with n = 202

log-likelihood
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