STA2101 Formulas

Columns of A linearly dependent means Columns of A linearly independent means
there is a vector v # 0 with Av = 0. that Av = 0 implies v = 0.

A positive definite means v Av > 0 for all vectors v # 0.
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Let g : RY — R¥ ete. If /i(T, — 8) % T, then v/7i(g(Ty) — g(8)) % 5(8)T, where (6) = [gg;]k )
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cov(w) = E{ww '} — p, p. cov(Aw) = Acov(w)AT

If w ~ Np(u,X), then Aw +c ~ N.(Ap+c,AZAT) and (w — ) T2 Y w — ) ~ x%(p)
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Yi = Bo + Brxi1 + -+ Bp—1Tip—1 + € €1, .., €y independent N(0,02)
y=X8+¢€ € ~ N,(0,0%1,)

B=X"X)"'XTy ~ N, (8,0*(X X)) y=XB=Hy e=y-y

G2 = —2log (%) = —2log (LL%O))) W, = (L&, —h)T (L\AfnLT>71 (L8, — h)
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Toronto. It is licensed under a Creative Commons Attribution - ShareAlike 3.0 Unported License.
Use any part of it as you like and share the result freely. The IATEX source code is available
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