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On the Masuyama’s Correlatlon Coeﬂiclent of Vectors
JUNJIRO OGAWA

Summary -

Dr. M. Masuyama published a sequence of papers during the period 1939—1941
and discussed on the measure of the correlation between vector variates. Maquama’s
theory seems to be very obscure because the distinetion between population parameters
and statistics were not clearly made and his theory will be covered by the theory of
canonical correlation established by Prof. H. Hotelling in 1936. However there have
been no literatures, at least as far as the author knows, which recogniged this situag-
tion correctly.

The purpose of this note is to make clear this relation and to derive the
sampling distribution. of Masuyama’s correlation coefficient in some special cases
basing on the sampling distribution of the canonical correlation coetficients.
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