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Abstract
In multivariate analysis, many statistics are functionals of some random matrices. In classical statistics, the null distributions are usually approximated by their limiting distribution assuming the dimension is fixed and the sample size tends to infinity. However, when the dimension is "large", it has been found that the classical limit theorems result in large error. On the othe hand, when the dimension is proportional to the sample size, we can derive another kind of limiting null distributions. Now, the question is, what is large? how large is large? In this talk, I will present some simulation results which show that no matter how large p is, we always assume p is proportional to n with ratio y=p/n, the approximation to overall suprior to the classical limiting theorems provided p\ge 10.
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