Zbh.

Jbondadn, p- razseana. normalwa, porazdplibey Jo poraadelitev veklorja
Z=VH, bjor 50 Z;,~N(0,1) NEP
2p

oplina 1~ razseama, wrmalng, poracdglitey je usako. poradelitev Slzojnea

ve\zboiéam X=A2*4, ki jo 2 posadelon shandudno nirwalno,
AeR™ i wek

Ta, porzieitey Jo endins dolozena 5 prickovon vedmdy ) € R
in bowsionzne waiiko 2.

Oopan = X ~N(y,2)

h) Naj o \/ = M“’N([gﬂg 25]) Ddlisi P(X>0,Y0)

Obstojota, Am @, do o X=AZ*4L, bjor 1 Z”N(B],L).

E(V) =F(AZra) = AER) 4= 4 H

0
2 = \ar(V) = NarlAz ) = AVarR)A" = AN
Razcep (noleshega,

gy =\/Zoo ‘Z%Z




-4
= 2 Qg Wjx

LZ& : ally - .a,',

_>A [‘Z{—g’i 3\!'2]

-2
~ %= 2172,

Y152, %2
= P00, 7> () =P(222,>0, 52 42,70)
=P(2,70 , 2,>-32,) =%

7

////2/

27_/

Stel. nam. o simebviona dbali 0.

— _ WA tartos
= ¥ 6 "

18.5.

4

le

Noj bo 2~ N0, L) Potem jo [2I"= 27272 ~ &) ="

Nay b Horto i projetor v (H=H"=H"). Potem je
||P(1MZ||0 o gzmau prjekor roma. p ]



Nay bo 3¢, K~['(5,
eaqT % .‘}todewt f’/;

e so Yo~ Niog) NEP, pien o 51 ~No,t)

i sta 2 in K peaduisni. Fotem

)%~ Nip,g?) NEP

@; N XX)
7~

- o ~ N(0,1)
%&f=% g
¥ - YT

g =

> (2 2) =20

H=L-whl | romt=n

=32 (XX ~ 5 (1)

Dovlj o pobaasbi, do. st meodioms, X in X

Koy sta, X it HX normalna sluigjna. vektorja., neodvisnest  sledi
2 peowlivaneshy, 2650 wonmg - pokazst 5)&(11/))0

Xz/\X‘ 14 X
Cor(X, HX) = CarlB X, HX)
=/ Co(X X)H'



='L4nT0JZIH
= 6( L, n'”)

T

—%4n —T n
(

Il

> Tt~ Studont(n) = tn-1)

2)Z2~N{D,L)

)M purcidha. izometi B~ R

IN<R" pgprator = Hly izometr. , Hlye = 0
(< HH pryphtor)

Wzl ~

B & OR™) prechha [ na, R"x 103"
:[R"ﬁ »

; (?é/K,? — (x,0)

PeR™) prgkn R0 v InH

- H=PFQ



HZ1" = IPFQZI" = [FQZ]" -«
W= m =02 ~N(0,L)

Wn

<

P

[V'J =F02 ~ N(0, L)

(@)

’*in ~ K (p)
b) H orbogomalni projektior
ZHZ~V
Z'HZ=7HH2
=ZH"H2
- (Hz)"H2
=(Hz, H2)
=21~ 5°(), rmH=p
o X~N(0,Z) |, 2 ortugond projeltor
X1~ %
1A AZ =X



\va (AZ) = \orX = >

/\\vaZ A

/\/\ =

A=2

K= 27

X1 =220~ 57G) | p=rome



