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Cov(X1, X2) = −2 ∴ØÕá
Cov((X1, X2), X3) = 0 ∴Õá
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Corr(X1 − 2X2, X2 + 2X3) = − 12√
377
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∵ X3�(X1, X2)Õá

∴ X3

∣∣∣∣(X1 = x1, X2 = x2) ∼ N(4, 2)
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E(X3

∣∣∣∣X1, X2) = 4
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(X − µ)TΣ−1(X − µ) ∼ χ2
3

∴ P ((X − µ)TΣ−1(X − µ) ≤ χ2
0.05(3)) = 0.95
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n(x̄− µ0)TS−1(x̄− µ0) = 1.703
(n− 1)p

n− p
Fp,n−p(α) = 6.626

n(x̄− µ0)TS−1(x̄− µ0) <
(n− 1)p

n− p
Fp,n−p(α)
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n(x̄− µ0)TS−1(x̄− µ0) <
(n− 1)p

n− p
Fp,n−p(α) = 6.626

(3)
Ó�T 2«m

x̄i −
√
p(n− 1)

n− p
Fp,n−p(α)

√
Sii
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≤ µi ≤ x̄i +

√
p(n− 1)

n− p
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√
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0.516 ≤ µ1 ≤ 0.612
0.555 ≤ µ2 ≤ 0.651
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x̄i − tn−1

(
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2p

)√
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≤ µi ≤ x̄i + tn−1

(
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0.521 ≤ µ1 ≤ 0.607
0.560 ≤ µ2 ≤ 0.646
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λ2

7
= 0.213

Corr(Y1, Y2) = 0
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Y1 = eT1X = 0.285X1 + 0.211X2 + 0.294X3 + 0.435X4 + 0.453X5 + 0.453X6 + 0.434X7

Corr(Y1, Z7) = 0.434

(2)

Σ = LLT + Ψ

¦��AuX7��5���0.687,AÏ���0.313

Corr(X5, X6) = 0.808
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E(F |x) = LTΣ−1(x− µ)
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f̂j = L̂TS
−1(xj − x̄), j = 1, 2, . . . , n
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d(46)1 = max{d41, d61} = 40

d(46)2 = max{d42, d62} = 42

d(46)3 = max{d43, d63} = 41

d(46)5 = max{d45, d65} = 42

d(46)7 = max{d47, d67} = 33
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d(25)3 = max{d23, d53} = 46

d(25)7 = max{d27, d57} = 37
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d(37)(25) = max{d3(25), d7(25)} = 46

d(37)46 = max{d3(46), d7(46)} = 41

d(37)1 = max{d31, d71} = 48

#�ålÝ
�:
0 40© 42 48

0 42 41
0 46

0


1
46©
25©
37©

ò1Ú 46©àa� 146©

d(146)(25) = max{d1(25), d(46)(25)} = 42

d(146)37 = max{d1(37), d(46)(37)} = 48
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ECM = c(1|0)P (1|0)π0 + c(0|1)P (0|1)π1

dK¿π0 = 0.9, π1 = 0.1, c(0|1)
c(1|0)

= 20 , Ø��c(0|1) = 20, c(1|0) = 1,K

ECM = 0.9P (1|0) + 2P (0|1)
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A!Bþ��5 AÒ§B� A�§BÒ A!Bþ�Ò5 ECM

1 1 1 0 0.242
1 1 0 0 0.270
1 0 1 0 0.208
1 0 0 0 0.236
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q,'= Λ =
max

Σ
L(µ0,Σ)

max
µ,Σ

L(µ,Σ)
=

(
|Σ̂|
|Σ̂0|

)n
2

Λ
2
n =

|Σ̂|
|Σ̂0|

=

∣∣∣∣∣ n∑j=1

(xj − x̄)(xj − x̄)′

∣∣∣∣∣∣∣∣∣∣ n∑j=1

(xj − µ0)(xj − µ0)′
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11 A12|
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n∑
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