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On multivariate distributions, we have got following results; 1) For Wishart
distributions, we derived the distribution of the sample eigenvalues and eigenvectors
when population eigenvalues are block-wise infinitely dispersed. 2) For multivariate
normal distributions, we derived an admissible estimator of population eigenvalues
with respect to a normalized quadratic loss function. 3) For elliptically contoured
distributions, we improved the classical estimator of the population contribution rates.
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