Skew Normal Distribution

A random variable Z follows a Skew-Normal distribution if its probability density

function (pdf) is:
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where ¢ and @ are the standard normal pdf and cdf(cumulative distribution function)

respectively. & is referred to as the skewness parameter, when & is zero Z ~ N(u,o?)

Expected value of Z and its variance are as follows:

E(Z)=pu+oN2Ix and Val’(Z)=0'2+52(1_E)
T



