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要 約： 

Abstract: 

 In this paper, we consider an omnibus test for the multivariate normality based on the 

sample measures of multivariate skewness and kurtosis. Sample measures of 

multivariate skewness and kurtosis were defined by Mardia (1970), Srivastava (1984) 

and so on. For univariate case, Jarque and Bera (1987) proposed bivariate test 

using skewness and kurtosis. Koizumi et al. (2009) proposed the Jarque-Bera type test 

(MJB) for assessing multivariate normality by using Srivastava (1984)'s multivariate 

skewness and kurtosis. Our purpose is to give an improved MJB test statistic by 

normalizing transformations. Finally, numerical results by Monte Carlo simulation are 

shown in order to evaluate accuracy of upper percentage points for a new test statistic 

proposed in this paper. 


