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A study of robustness for testing problem under non-normality for high-dimensional d
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This study is concerned with the statistical testing problem for high-dimensional
data. Firstly, we dealt with the problem for testing homogeneity of mean vectors, that is, testing that al
I mean vectors are equal. Under the condition that the population distribution is multivariate normal, tes
ting criterion was being proposed. Through the simulation study, | confirmed that the precision of the tes
ting criterion gets worth when the population distribution is multivariate t. I proposed other testing sta
tistic under a generalized population distribution which contains multivariate normal. In addition, we pro
posed a testing criterion for testing multivariate normality for high-dimensional data. Through simulation

, we validate that the precisions of the proposals become well as the sample size and the dimension are la
rge.
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