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1. �� 3-2.

2. � C(1), · · · , C(k) � n × n ���
#�� #��C (1) + · · · + C(k) = I."� X 	�� iid 	 Np(µ,Σ) ��, �$�: ��! i 6= j,C iCj 6= 0, � X ′X =
∑k

i=1 X ′CiX � X ′X 	���#�Æ�.

3. . $� Wishart Æ��% 4(�� P59-60).
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