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MNMultivariate Normal

An easy o\ample

If you do 1t thc easy way

Let X = (X1, X5, X3)" be multivariate normal with
1 2 10
p=|10f(and>X=|1 4 O
6 0 0 2

Let Y1 = X; + X5 and Yy = X3 4+ X3. Find the joint
distribution of Y7 and Y5.

21 /35

Nultivariate Normal

In matrix terms

Y1I=X1+Xoand Yo = X5+ X3 means Y = AX

Y = AX ~ N(Ap,ATA) -

3
Vo ~
AT A [ , JI ] = L
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