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Abstract
Normal mixtures are frequently used to model the heterogeneity of a population with continuous outcomes, due to their flexibility in computation and interpretation. In the last two decades, the skew normal distribution has been shown to be useful for modeling asymmetric data in many applied problems. In this talk, I will discuss the application of the skew normal distribution in finite mixture models, called skew normal mixture (SNMIX) models, from likelihood-based and Bayesian sampling-based perspectives, respectively. For computational aspects, EM-type algorithms are implemented for computing the maximum likelihood estimates. A Bayesian framework is adopted to carry out the posterior analyses via Markov chain Monte Carlo methods. Two real examples are used to illustrate the methodology. For comparison purposes, analyses based on classical normal mixtures are also included.  (This is a joint work with Jack C. Lee and Shu Y. Yen of National Chiao Tung University.)
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