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Abstract: In this article, we first review the main characterizations of multivariate Pear-
son type II distribution as a subclass of multivariate symmetric spherical distributions.
Then we try to provide specific mathematical and statisticalprinciples underlying the
construction of this subclass of multivariate distributions.

2000 AMS Mathematics Subject Classification:Primary: 62H10; Secondary:
62H05.

Keywords and phrases: Multivariate Pearson type II distribution, hypersphere,
complex normal distribution, norm-scale invariant, simulation.

THE FULL TEXT IS AVAILABLE HERE

http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?nr=34.1&nrA=7&ppB= 119&ppE= 126

