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24 11 24 10 28 19 38 20
27 12 27 16 28 22 28 15
30 5 | 3 16 26 14 30 23




10/ 2719 - A4
31 15 23 13 34 24 31 18
30 13 25 13 30 18 31 21
26 12 30 14 31 24 31 23
26 12 23 10 27 19 32 23
27 13 30 12 33 25 30 23
29 13 29 13 25 19 30 20
25 11 28 13 A 23 30 18
2 ege 2FF AR i) AU AT .

O & 1 2

re

<

(1) Andrews, D. & Herzberg, A. (1985) Data Springer-Verlag New York.

(2) Beran, R (1985) “Bootstrap methods in statistics” Jber. d. Dt. Math. -verin. 86 14-30.

(3) Beran, R. & Srivastava, M. (1985) “Bootstrap tests and confidence regions for functions
of a covariance matrix” Ann. Statist. 13. 95-115.

(4) Boos, D. & (1979) “Bootstrap methods for testing homogeneity of variances.” Technometrics.
31, 1, 69-82.

(5) Efron, B (1979) “Bootstrap method : another look at the jackknife” Ann. Statist. 7 1-26.

(6) Leung P L. & Muirhead R. (1987) “estimation of parameter matrices and eigenvalues in
MANOVA and canonical correlation analysis”. Ann. Statist. 15, 4, 1651-1666.

(7) Muirhead, R & Verathaworn, T. (1985) “On estimating the latent roots of 2:2):” Mul-
tivariate Analysis(P.R. Krishnaiah ed.)

(8) Muirhead, R & Leung, P (1985) “Estimating functions of canonical correlation coefficients”

Linear algebra and its applications 70 . 173-183



SRHEARe) FEAL e BY X2y 2B 1

Bootstrap inference for covariance matrices of
two independent populations

Keeyoung Kim, Myoungshic Jhun®

{Abstract)

It is of great interest to consider the homogeniety of covariance matrices in MA-
NOVA of discriminant analysis. If we look at the problem of testing hypothesis, H :
> =21 from an invariance point of view where X, are the covariance matrix of two
independent p-variate distribution, the testing problem is invariant under the group
of nonsingular transformations and the hypothesis becomes H : 8, =6:= - =8,=1 where
8=(8, &, ---, &) is a vector of latent roots of 2. Bias-corrected estimators of eigen-
values and sampling distribution of the test statistics proposed are obtained. Pooled-

bootstrap method also considered for Bartlett’s modified likelihood ratio statistics.

*Department of Statistics, Korea University, Seoul 136-701, Korea



