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Abstract : Skewness is often present in a wide range of applied problems. One promising approach
to take into account this skewness is based on the flexibility of skew normal distributions. This class
of distributions has generated a recent interest in the statistical community. However, to apply the
skew normal distribution to real case studies, the practitioner needs to be able to easily implement
an estimation method that provides accurate estimators of the parameters. We propose and study
a novel Method-Of-Moments based estimators using weighted moment for the closed multivariate
skew-normal distribution parameters. We derive the theoretical properties of our estimators in
some specific situations, and illustrate our results with simulated data.
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