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Abstract

Multivariate analysis is concerned with data that consist of
sets of measurements which is widely used in statistical analysis. This
method has an essential assumption that rvariables are correlated. In
case of multivariate normal distribution in testing the hypothesis of
mean for two groups, the statistic is generalized T° Statistic which T
= v/ S ' Y where Y is distributed according to N(/, ¥) and nS is

N
independently distributed as 2z Z Z& with 2, ... , Z_ independent,

o=1

T° [ (n-p+1)
each with distribution N0, = ). Then (~—) [—-—-— ] is distributed

n p




as a noncentral F withpandn-p+ 1 degrees of freedom and
noncentrality parameter J’2_1 ¢ . If ¢ =0, the distribution is Central
F.

If ix ¥, o« =1, 2, ... be a sequence of independently
[+4

identically distributed random vectors with mean vector u and covariance

1 N 1 N

matrix = ; let KN = (=) Z Xoc ’ SN =[ — ] z (Xor ~ EN) (Xo: - )~{N)’
N =1 (N - 1) o=1

and T = N(KN -u)’ s * (KN — u . Then the limiting T as N —>
N < N

is the XF - distribution with p degrees of freedom.




