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“An asymtotic expansion of the local power of a general test for testing a

general covariance structure”

Wakaki, Eguchi and Fujikoshi (1990) consider a class of test statistics testing a general

structure of the covariance matrix of normal distribution. They derived an asymptotic expansion of

the null distribution of the test statistic. In this talk we give an asymptotic expansion of the power

under a sequence of local alternatives.



