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Abstract. In this paper we give an extension of the theory of local minimax 
property of Giri and Kiefer (1964, Ann. Math. Statist., 35, 21-35) to the 
family of elliptically symmetric distributions which contains the multi- 
variate normal distribution as a member. 
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1. Introduction 

This paper represents an extension of local minimax results contained in 
Section 2 of Giri and Kiefer (1964), here after called G-K (1964), to the family 
of elliptically symmetric distributions which contains the multivariate normal 
distribution as a member. We shall call a test robust if certain property which 
the test enjoys for a given problem in the case of a multivariate normal 
distribution, can be extended to the class of elliptically symmetric distribu- 
tions. Three types of robustness are commonly used for such problems: the 
null robustness, the nonnull  robustness and the optimality robustness. The 
null robustness requires that the null distribution of the test statistic remains 
the same under any member of the family. The nonnull robustness requires 
the invariance of the nonnull  distribution of the statistic. The optimality 
robustness requires that an optimality property which the test enjoys i.e. 
uniformly most powerful (UMP), uniformly most powerful invariant (UMPI), 
locally best invariant (LBI), etc. can be extended to every member of the 
family of distributions including the one for which it is known to be optimum. 
The null robustness has been considered by many authors including Dempster 
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