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Abstract
Flexible parametric distribution models that can represent both skewed and symmetric distributions can be constructed by skewing symmetric kernel densities by using weighting functions. These models are often encountered in finance, biology and in environmental sciences. In this talk, we present a multivariate skewed family of distributions that have either a centrally symmetric or spherically symmetric kernel. For the estimation of parameters, we use a method based on the maximum product of spacings (MPS). We also propose a model identification criterion, which depends on the MPS. Applications of skewed symmetric distributions to data are also considered. (joint with Deniz Akdemir)

