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Abstract 

When these are a  )3( ≥a  independent variables which have respectively the normal 

distributions ),(,),,(),,( 22
22

2
11 aaNNN σµσµσµ L , the ideas contained in Pan and Pooi (2006) 

have been used to devise a test for the hypothesis aH µ==µ=µ L210 : . Now suppose we 

have a  )3( ≥a  independent random variables which have respectively the quadratic-normal 

distributions ),(,),,(),,( )(
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aQNQNQN λµλµλµ L . The ideas in Pan and Pooi (2006) 

can again be used to devise a test for the hypothesis that the means aµµµ ...,,, 21  of the a  

random variables are equal. The numerical results in the case when 3=a  show that the 
probabilities of the acceptance regions of the test are fairly close to the target value. 
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