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Abstract: In this article, a mixture of multivariate normal and standard ex-
ponential distributions is investigated. It is shown that the range of skewness
and kurtosis coefficients for this distribution is wider than that of the skew-
normal distribution. Some properties of this distribution, such as charac-
teristic function, moment generating function, four first moments, skewness
and kurtosis of distribution are presented. Also, the distribution of Affine
transformations and canonical forms of distribution are derived. The maxi-
mum likelihood estimation of parameters of the model is computed by using
an EM algorithm. To investigate the suitability and efficiency of the model,
a simulation study is presented. Finally, two numerical examples with real
data sets are studied.
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