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JELE (f) = B (52) = 2 = 1, B = var(in) + [B(in) P = 3 T, var(X,) +
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5. B X = [Xy,..., Xn] ~N(0,I) A N dibru B0, B X, S N©,1), WIEW, HHE
BN MrEAHE C, Bl CCT =1y, Y = CX AR N 4t IEAS 05 .

WEBH: EERY 2 X B (i) B, WY Mth s RS N
var(Y) = Cvar(X)C"'=CIC"'=CC" =1

H E[Y] = E[CX] = CE[X] =0, FHZItiEasmbELIm &7 285 KA N2 Itk
B0A, WHIY ~ N, I)

R 7 g SURAERE M PR R SE AR (idempotent matrix) . 12385 M) — BROE LU
N WJTRE AR A% = A, WRRNRSEHERE .

(@) BRBEA N A MFHEE, ERHA=0801. #: FAREENENE X, BHFEE
FEHE c, B5 Ac=Ac, HATIHHEILH.
UERH: BBERFIEAE A X FREE R &N ¢, M Ac = Ac, PHILARIRLL A, W13
A%c = Mc = AV’c. TIAIFHRERFESE, LT Ac = Ae, WA Ac =A%, B
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(b) MBI A &I — N SEHO FRFERE, T F) FH SEXPRAE MR EAE 70 i (58 4 9D, R

TEEIERCHERE C 43 A = CACT, HH A = diag(Ay, ..., Ax) AXTAFE, KiE#
tr(A) = rank(A).
W %5 A Fe A SSHORRRAERE, WFFEIEACRE C, 63 A = CACT, i A =
diag(A1, ..., An)o T A XRFERME, BH (@) TR Ay, ..., Ay = 0801, P,
tr(A) = rank(A). )5, — 77 HEFEFEAE AW AR R Cf2 sl e v AR R ) T IR
MRAAE, TIHI rank(A) = rank(A); 55— J7 T HISRARFE FEIB R EEATE BT, K1 tr(A) =
tr(CACT) = tr(AC'C) = tr(A). WLT1F tr(A) = rank(A)-



