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A typical asymmetric distribution is a skew-symmetric distribution. It was
proposed about 30 years ago, but it still remains to be representative. However, it includes a
well-known drawback; when the skew parameter increases, the skewness does not always increase. To
overcome this drawback, we have constructed a novel asymmetric distribution with a natural skew
parameter and extended it to a multivariate case. We have also proposed a method for effectively
generating random numbers. We are now considering a parameter estimation algorithm.
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