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In this paper, we first apply a transformation to transform a multivariate normal into independent standard normal, then

we propose the multivariate version generalized from the univariate normality test based on kurtosis from the literature.

Power is investigated through the Monte Carlo Simulation with different signi ficance level, dimension, and sample size.

To assess the validity and accuracy of new tests, we carry a comparative study with several other existing tests by selecting

certain types of symmetric and asymmetric alternative distributions. (Received January 28, 2019)
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