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. 1. Introduction. It has been pointed out by the author [1] that one can handle
all the classical problems of point estimation and testing hypotheses concerning
the parameters of complex multivariate normal populations much as one handles
those for multivariate normal populations in real variates. In [1], [2], the author
has derived an asymptotic formula for certain likelihood test-procedures and
[2], has mentioned the maximum characteristic root statistic for testing the
reality of a covariance matrix. The distribution of the characteristic roots under
the null hypothesis established in those two papers can be written in a general
form as
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We may also note that when n is large, the joint distribution of nw; = f;
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In this paper, we derive the distribution of w, (or f;) and w; (or f1). The per- A

centage points will be given and some applications will be discussed in another
paper.

2. Distribution of w, or w; . For the distribution of w, , we shall require the
following two lemmas:
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where@ (0 Sz £ - £z, 2 2), (x £ 1); and on the left hand side (mi,n:),
(m1 , ny) s any permutation of (ms, ns), + -+ , (M1, n1) and the summation is

taken over all such permutations.
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