Lectwe 25

Mubial Todepenclinece of R Vs
We say Hhat Ky oy Ky e Wwﬁa(((y
indlp. oF 131/ oy gelr Ay A, CIK
we Lawve Aaunf

P(Ket, Kochy, .., XeA )

F(XIGAI) P(;(z ('/‘\2> P()(h €A,,>

Tlreaveun /’%dy/gg_ﬁoﬁd

P e &qoayar-l- 0:'@ L’( L Q 'Froa&w%- Spacz
theon  the %Uwiv& A Stateweufs are
éiguida(eud’ :

( ¢@ «f(,?f,/-?/(h):"lé(xf) %(/fn)
<Q FZ .- X.)=Fx)--- Fcx)




Threovem .

(:@ Xl) K, are l/lo((/f +hen
O g0 R=>1R e
g(%} 9.0%.),. %7
are (nc@eP@MoM

&) E[%, X, - X.] = Elx JELX.] -EL%]

——

Covo QW| ):F XL ave rnGCO‘ Cmrj
21:_2/&

e M {‘w:ﬁ/\/(»q“?

move ?ch(% E:
Z = j(GX‘, E)

o~



Vl(,t (’h VA y fcd:e T/mw%;fd(mmjﬁm/l

R R wd L

o :?E ;{\ Y =-Ld
(L - é rvr/ v‘gcg“' s
7 U S G

( P

N—_ l’ v |

gi NXH e e efs o MPONLUts, il

/)

(()6? < mverhble

(z) g”'i¢ dﬁz%'/ab(a
~— d 1)

AN




f ) - £ () [ 4T

!
//
-

— < NXnh

ol

2 .

)

—

d4
Tb—&.
J W

LJ J

Meawvs /L/qy{ouczs > MV IZ\/.(
oni: E[x]eR
Var (X) = EL(X-EX)’ ] 7 O
(X )
M\ ,
— {2/.(/ _
X ) [EXI)
-0 /hflxq l I
L | CLAe ] I”P”
amn:'. (A = EIX = : [=
—_—— / | ’
Ef




Covarioucs /MQV‘)(
Hariomer! 2 = Coy / X )€ ’//2-

I N
\a ‘ y | I/ / -
) - >/
g (' nxéx‘\
x| IxXp
~ ) . //\./L/‘\\ /\—/‘/\_,_'7
Cov (X ) =E| (X-ELX] )X - -
) N = = — z]
[ —— )
/1 WO .
W _mXxXn
aame A€ R A €< e
m r\n [ ] _ L (A f A)
(D Elat BAX|=a+tBEL]

mel Mxn x|




@

COV(&FB/XD 600\/(%)6

T e — T
'\/II MXV\ rtrerd n)(l/k
e _
-~
YRX U
Mulh vaviake Normad
X ~N(u, Z)
~ /,/ (. A&
h=veuer
TN - N
T = @) (deZ )f/}( ( gzwzm)}

vl (uge: /X/('-‘—-O od 2 =1L

Called Hre Stondard MV pocm.

1N aem:

X "’/\/961,.5\) oA

‘ 4
/\-
V4 l/\

£
el (3 e R Hhun

oL A



T FivAL T

) Cov. mtx. 2_ ¢

() Symuneteic (T=37)

(2) pos  (Semi—~ ) definile
\—“ | _ I

6f : Ax >0

X Eg(.ro()\)




< ;ﬁ(?() = Wﬂ_(XGSuPFo(—‘-)

(e MJZQ@M@@WQ:
P ——)\x -q n A
:‘f(;glfj): Ae "€ 9 Jor x70 e 420
\ p‘/\;{ O 1
= NC e ¢ f{f?u/ kl'b ?69—
- % —)




