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On the Complex Multivariate Normal Distribution

Teng Chengye Yang Weiguan
Abstract

The density function of the complex multivariate normal random vector was
derived by Wooding (1956), Krishnaiab (1976) gave a review of the literatures
on complex multivariate distribufions. But, the special case with nonsigular ca-
variance matrix is considered in all those literatures, In this paper, We’ve discu-
ssed the definition of a p-variable complex normal random vector, In addition,
the inverted complex Wishart distribution is discussed, as well as reduce the
derivations of distributions of Tc statistic and MLE speetral estimation,



