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TTANT T I
The talk is based on recent joint results with Prof. Y. Fu-

jikoshi and Prof. R. Shimizu. We consider a distribution of mul-
tivariate scale mixture variate defined by X = SZ, where Z =
(Z1,--+,2,), 24, ..., Z, are i.i.d. random variables, and S is a
positive definite random matrix independent of Z. First we obtain
asymptotic expansions of the distribution function and the density
function of X when S = diag(Si, ..., S,). Uniform error bounds
are given for approximations of the distribution function of X.
Lq-norm error bounds are given for approximations for the density
function of X. Then it is shown how our results can be extended
for the general case when the scale matrix may be not necessary
diagonal. The L;-norm error bounds are applied in obtaining error
bounds for asymptotic expansions of Lawley-Hotelling’s T statis-

tic.
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