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We obtained some results for the tests of mean vectors when the data have missing
observations. In particular, we gave the test procedures for mean vectors using the likelihood ratio test
statistic and Hotelling type test statistic for the one sample and two sample problems when the data set h
as two-step monotone missing data. We also gave the simultaneous confidence intervals for any and all line
ar compounds of the mean. Further, the accuracy of the approximation is investigated by Monte Carlo simula
tion. Testing specified values for the mean vector and the covariance matrix with a two-step monotone miss
ing data were considered and derived the likelihood ratio test statistic and some results. As for the stud
y of high dimensional data, we obtained some results for the problem of discriminant analysis and testing
for multivariate normality and so on.
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