
• Viacrozmerné normálne rozdelenie

f(x) = (2π)−p/2(det(Σ))−1/2 exp{−1/2(x− µ)TΣ−1(x− µ)}

ϕX(t) = exp{itTµ− 1/2tTΣt}

• Wishartovo rozdelenie M = XTX ∼ Wp(Σ, n), XT = (X1, . . . , Xn),
X1, . . . , Xn z Np(0,Σ).

• Podmienené rozdelenia

� Nech X = (X1, X2)
T ∼ Np(µ,Σ), kde X1 ∈ Rr a X2 ∈ Rp−r.

(X2|X1 = x1) ∼ Np−r(µ2 + Σ21Σ
−1
11 (x1 − µ1),Σ22 − Σ21Σ

−1
11 Σ12).

� X1 ∼ Nr(µ1,Σ11) a (X2|X1 = x1) ∼ Np−r(Ax1 + b,M) ⇒ X =
(X1, X2)

T ∼ Np(µ,Σ), kde µ = (µ1, Aµ1 + b)T a

Σ =

(
Σ11 Σ11A

T

AΣ11 M + AΣ11A
T

)
.

• Hotellingovo rozdelenie α = mdTM−1d ∼ T 2(p,m), kde d ∼ N(0, Ip),
M ∼ Wp(I,m) nez.


