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摘要   For a general linear model, spherical distributions are often considered when errors do not have normal 
distribution. Several authors[1-3] studied the least squares and James-Stein estimations for a linear model whose errors 
follow multivariate t or more general spherical distributions. In this paper the test problem for sphericity of errors 
isconsidered. We propose an exact test for the sphericity by using the conditional probability integral transformation and 
another transformation. As an important special case, the corresponding test statistics for multivariate t distribution are 
obtained.
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