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Distributions of Latent Roots of Matrix-ratio for
Elliptically Contoured Distributions

Yang Jian*  Cheng Tuhao  Fang Hongbin

Abstract

We discusse the distributions latent roots of matrix-ratio under the gener-
alized noncentral Wishart distribution for elliptically contoured distributions,
Also, we have obtained the probability density function of the latent roots of

generalized noncentral ¥ estimate in general-cases,

Keywords zonal polynomials, matrix-ratio distribution F-distribution,
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