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Abstract

Suppose u},u;,..u: are a set of independent random variables and the i-th
variate »; has the quadratic-normal distribution with parameters 0 and

20 = ()Jl“, 2D D )T. Let ) be a value such that the variance of «; is one. Next let

u; be a quadratic function of the «’, and ¢ a linear combination of u,,u,,..u,.
Then ¢,1,,..t, will be a set of non-normally distributed variates with a nonlinear
dependence structure. The joint distribution of #,+,, ...z, provides a method which
is different from the copula approach for modelling real data.



