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A. Azzalini and A. Dalla Valle introduced multivariate skew-normal distribution
in the seminal paper in 1996 (Azzalini & Dalla Valle, (1996)). In Käärik, Selart &
Käärik (2015) different parametrizations of skew-normal distribution were consid-
ered. In this talk we present asymptotic normal distributions for the shape/skewness
vector and the dispersion matrix of the multivariate skew-normal distribution for
two parametrizations. Also, an analytic expression and asymptotic normal law
are derived for the skewness vector of the skew-normal distribution (Kollo, 2008).
Expressions of the first four moments of the skew-normal distribution are used
in derivation. Matrix derivative technique is applied for deriving the asymptotic
distributions. Convergence to the asymptotic normal laws is examined both com-
putationally and in a simulation experiment.
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