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Integral InferenceM ethod for M ultivar ete Normal D istr ibutions
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Abstract: A -integral inference-method for multivariate nomal distributions is presented
Combining the smulation results and the experiment data, it can totally infer the experment data
of the multivariate nomal distributions in multi-state Then it can establish the estmators of
means and covariancematrix of themultivariate normal distribution, and estim ate their confidence
Imits and intervals in-each state Compared w ith traditional methods, thismethod not only has
higher precision but alo lves the problem of reliability assessnentw ith only one experiment da-
tum of themultivariate nomal distribution in a state B esides, am ethod for testing smulation re-
aultsof means and variances in multi-state is alo presented with very snall sample
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