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xn are a set of N observations,

Xz being drawn from a p variate normal
distribution N(g, 4) and let the matrix of sums of squares and cross products of deviations

about the mean be V=3 (Xa— %)/ (%o %).

Under the null hypothesis H : A=1,, the likelihcod ratio criterion 4 is given by
max L(I 4)

_ M - i +2N +N e -tV
= maxL (i A) ™ (%) 7
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The h th moment of A does not satisfy Box’ ccrditions in the general theory of asymptotic
expansions (see Ref [1]. P.203).

In spite of the above fact, it can be shown that the asymptotic expansion of

—2logd is
represented by the same form as Box and further more —2log will be distributed approximately
as F distribution, comparing its cumulants to those of F-distribution.
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