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cov(x,y): (cov(xl.,yj),l <i<nl<j< m): E(x—p )(y- uy)T
Hrbp = E(x),pn, = E(y), Fenl, BEALIAE x5 2% - o7 Z5ER

var(X) = cov(Xx) = cov(x, x) =E(x—p,)(x—pn,) =Exx — uxuxT.
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(1) E(x+y)=E(X)+E(y)
E(Ax+b)=AE(x)+b, [EEEHIEFEARFED.
(2) cov(x+y,z+w)=cov(x,z)+cov(x,w)+cov(y,z)+cov(y,w)
var(x+y) = var(x) + var(y) + cov(x,y) + cov(y, X)
(3) cov(Ax +b, By + c) = A cov(x, y)BT , Her A, B EIEFE, b, ¢
NER AR, R, var(Ax+b)= Avar(x)4'
(4) itp = E(x), T =var(x), SHEnxniE7FEC,
E(XTCX) =n'Cp+tr(Z0),
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= A[E(—p)(y—1,)" B = Acov(x,y)B"
(4) E(XTCX)Z Etr(xTCx)z Etr(CxxT)z trCE(xx'), HX=var(x)=E(xx )—pp'

= E(xx')=X+pp', il Rtrace, E(x'X)=trE(xx')=trZ+p'p,
Fhr U\E(XTCX): trCE+pp’ ) =trCZ+trCpp’ =trCE +p' C.
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H D =diag(2) = diag(o,,,...,0,,).
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= A=3 3 >y-Ax=y-X S xHxAHxK.
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