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On the Range in the Multivariate Case

Minoru SIOTANI

ABSTRACT : The range in the multivariate case is defined as the
maximum value of the generalized distances between any two sample
points in p-dimensional space under consideration. In the univariate
case, our statistic becomes the square of the ordinary range. As an
example of using the range in the multivariate case, the multivariate
confidence bounds relating to mean differences in %k multivariate
populations, which due to S.N. Roy, is explained. The main works
in this paper is to give the method of obtaining the approximate
upper percentage points of our range when the population distribution
is normal and is to check the accuracy of the approximation numerically.
The result is satisfactory for the practical application.
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