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Development of Multivariate Statistical Procedure for High Dimensional and
Missing Data and Its Application
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On the development of statistical inference theory and test procedure for
missing data, in particular, test for mean vectors and simultaneous test for mean vectors and
covariance matrices were treated. New modified likelihood ratio test statistics under the general
step monotone missing data and multi-sample problem were derived using asymptotic expansion theory.
The discriminant analysis under the high dimensional data were considered and obtained some new
results. For the multivariate normality test, the results by comparing with previous test procedures

under the complete data were given by Monte Carlo simulation.
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