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Research about the Properties of Noncentral X2 Distribution

ZHANG Shao-pu
(College of Science, Tianjin University of Science & Technology , Tianjin 300457 ,China)

Abstract: 1 distribution is one of the important distribution in multivariate statistical analysis,which is supplied widely in
the parameters estimation, hypothesis test, regression analysis, discriminant function analysis field. This paper reveals
some important nature and conclusion about noncentral Z distribution and proves those, discusses the distribution that is
constituted by quadratic forms of n-dimensional normal vector which is changed by linear transformation. It is given the

specific count formula of noncentral parameter, and simplified the count of noncentral X distribution after trans-formation.

And it is explained that those conclusion is supplied in multivariate statistical analysis.
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