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Let X have a multivariate p-dimensional normal distribution (p > 2) with unknown mean
µ and unknown diagonal covariance matrix Σ. Consider testing H0 : not H1 versus H1:
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. Based on Liu and Berger’s[Ann.Stat. 23 (1995):55–72] idea, we

construct a test that has the same size as the likelihood ratio test(LRT) and is uniformly
more powerful than LRT.
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