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Skew t distributions outperform the skew normal distribution in fitting fat tailed data and provide a promising alternative

to model financial and environmental data. In this talk I will present a new approach to generate a more flexible family

of skew t distributions. Some theoretical properties of the resulting family of distributions will be discussed, and some

examples of applications in data analysis will be presented. The multivariate form of this distribution will be discussed

briefly with some results on special cases of the parameters. Finally, I will talk about more generalized forms of skew t

distributions that can be used to fit data.
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