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Abstract

The classical theory of univariate or multivariate statistical analysis is
broadly based on the assumption that the underlying observations follow
normal distribution. Are the statistical methods robust under violation of
normality? Are the t-test, F-test that we use in testing significance of a
mean, equality of means or significance of correlation coefficient robust?
How far can we relax the assumption of normality? This prompted
statisticians to consider more general distributions called elliptical
distributions. Attempts have been made in terms of the functional form one
the one hand and nonparametric considerations on the other.

In this talk we will restrict ourselves to a class of univariate and
multivariate distributions where indeed t-test, F-test and many other
methods remain robust.
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