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Abstract

The bivariate t-distribution is a natural generalization of the bivariate normal distribution as a derived sampling distribution or as a scale mixture of itself with an inverted gamma distribution. Since it has heavier tails compared to the bivariate normal distribution, it has found applications in business and economics. For broad spectrum of researchers, the paper introduces the bivariate t-distribution as a probable model for population. Some characteristics especially different types of moments are presented.
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