
Discussiones Mathematicae
Probability and Statistics 31 (2011) 5–27
doi:10.7151/dmps.1135

CLASSIFIERS FOR DOUBLY MULTIVARIATE DATA

Miros law Krzyśko, Micha l Skorzybut

and

Waldemar Wo lyński
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Abstract

This paper proposes new classifiers under the assumption of mul-
tivariate normality for multivariate repeated measures data (doubly
multivariate data) with Kronecker product covariance structures. These
classifiers are especially useful when the number of observations is not
large enough to estimate the covariance matrices, and thus the tradi-
tional classifiers fail. The quality of these new classifiers is examined
on some real data. Computational schemes for maximum likelihood
estimates of required class parameters, and the likelihood ratio test
relating to the structure of the covariance matrices, are also given.
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