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• Distribution of Quadratic Forms (Sum Squares)

1 Lec40-quadratic-form.key - March 8, 2023



2 Lec40-quadratic-form.key - March 8, 2023



Mean of Quadratic Form (without normality assumption)
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PDF
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Mean, Variance and MGF
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Additivity
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MGF of Quadratic Form
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The distribution of y′ Ay
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Distributions of a projection and its Sum Square
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Orthogonal Projections and their Quadratic Forms
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Independence of Linear and Quadratic Forms under MVN

Proof
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Cochran theorem

29 Lec40-quadratic-form.key - March 8, 2023



30 Lec40-quadratic-form.key - March 8, 2023



Example: Student’s 
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