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Prop.C13. Y :pxp 1ERHIET 3,
X ~ Np(p,X)
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X ~ Np(/"’ﬂ E)
Y=a+BX a:qx1, DB:qgxpE#
—

Y ~ N,(a + Bp, BEB')

() 3Z ~N.(0,1,), IA:pxr
X=p+AZ, ¥ =AA
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Y=a+BX=a+B(p+AZ)=(a+Bp)+ (BAZ
Prop.C12 225
Y ~ Ny(a + B, )
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(<) r =rankX;1, s =rankdas &9 5,
ZDEE, rankY =7r+s

A
3Z ~ Nopo(0,5,0y), 3A=| |9 k(s
A p—q
X =p+AZ, AN =¥
A AL =%
X1 = py + A Z 147 11
AQA/QZEQQ
X2:H2+A2Z
AlAézEu:O

rankA; = r

rankA; = s

X o T, A1, Ay DIFS, ZNEFN r, s [HOEHERRYZ MLz E D, Tho 2178 T 5175
PeO(r+s) zfEniX
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ap= P | ™t _A=BP
O B,
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W = [ LT pz g, Prop.Cl0 £
WQ S
W ~ Nfr—l—s(oa Ir—l—s)
Wil W,

X=p+AZ=p+BPZ =p+BW

X =p +B1W, n
Xo = py + BWy

Def.C5 Xy, -+, X, iid. N(0,1) D&
W=X?+ - +X2
DRFEEHEE n O X2 A0, W~ y2 TRDT,
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fulz) = — 123138 | 23>0

Prop.C17. (F4:1%)

wafn, wa%, X1y #six X—I—wa?mrn

Prop.C18. X ~ N,(0,%), ¥ : 1%, rank® =r
molX X'X ~ 2

. I, O
GERH VXV =
@)
z
z=| ] " VX ~ N, (0,V'EV)
Zs p—r
Zy ~ N, (0,1,
Wz ! ( )
Zy=0 (w.p.1)

X'X=2'7Z=2\Z) ~ >

Prop.C19. X ~ N,(p,%), X :1EH]

BB (X —p)S X — )~ 2

Bl Z:=%"3(X —p) 295,
ZNNP«LIP)

Def.C6.  X1,---, X, did. N(0,1)
W= (X1 +p)3?+X5+- + X
D%z, HHE n, O (non-central) A = p? OIED x2 S LV,
W~ X2, TEbT,



