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On Computation Methods for the Discrimination Problem
by Hayashi (Quantification Method Type II)

Naoto Niki
(The Institute of Statistical Mathematics)

Discrimination problem by Hayashi (quantification method type II) requires numerical
solutions of certain type of eigenvalue problems of large dimension. Taking advantage of its
special structure, Isida devised a method in which the dimension of the required eigenvalue
problem is considerably reduced. His method is superior to other methods in its simplicity and
numerical stability. However, properties of his method are little known. This note is
intended to present some favorable features of his method and to propose some computational
schemes.
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