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Abstract: According to multivariate statistical analysis of the calculation theory of Mahalanobis distance, the nature of its
calculation were discussed and studied. It has proved an important nature that the numerical calculation of Mahalanobis dis-
tance of multivariate random variables is unchanged after the reversible linear transformation. And it has illustrate through
the example that the nature has an effect on multivariate statistical analysis, especially on distance discriminant analysis.
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