e Viacrozmerné normélne rozdelenie
flx) = (2m) P2 (det(8)) " exp{—1/2(z — p) " (z — )}
ox(t) = exp{it"p — 1/2t7 5t}

e Wishartovo rozdelenie M = XTX ~ W,(Z,n), XT = (Xy,...,X,),
X1,y X 2 N(0,).

e Podmienené rozdelenia
— Nech X = (X1, Xo)T ~ Ny(i1, %), kde X; € R" a X, € R,

(Xo| X7 = 1) ~ Np_p (o + Y1 S0 (21 — 1), Bog — By X1 800).

- Xl ~ NT(Mlazll) a (XQ’Xl = l'1> ~ Np,r(Al'l + b, M) = X =
(leXQ)T ~ NP(M7 2)7 kde n= (Ml?A,U/I + b)T a

Y X1 Y AT
N AZH M + AZHAT '

e Hotellingovo rozdelenie o = md? M~'d ~ T?%(p,m), kde d ~ N(0,1,),
M ~ W,(I,m) nez.



