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Skew-t: determination
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Skew-t: validation
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Skew-normal: determination
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Skew-normal: validation

-5

-4

-3

-2

-1

0

1

2

3

4

5

P
ar

am
et

er
 e

st
im

at
e

1 2 3 4 5 6 7 8 9 10
Deciles of linear predictor

FMM: determination
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FMM: validation

 


