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Study on the Distribution Problem of a Class of
Wishart Matrix Eigenvalue

WEI Biao
( Department of Mathematics, Southeast University, Nanjing Jiangsu 210003, China)

Abstract . In the statistical analysis, the distribution of eigenvalue problem is an important content of the characteristics of the den-
sity function obtained from the density function of the Wishart matrix and eigenvalue in the conditions ofvalue.
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