
PROBABILITY
AND

MATHEMATICAL STATISTICS

Vol. 8 (1987), pp. 1–10

ON INVARIANT TESTS FOR MULTIDIMENSIONAL NORMALITY

Zbigniew Szkutnik

Abstract: The paper deals with the analysis of some natural symmetries of one-
and multidimensional problems of testing normality. Some groups of transformations
are considered and their maximal invariants are found. An example of invariant testing
multinormality is also given.
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