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Multivariate Statistical Analysis Mid Term Solution 
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4. iicp e  directions and axesmajor :bookText  ,153.),74.(Eq  , where ie  is a 

normalized eigenvector. 
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5. From Result 4.7 and Table 3 in Appendix of the Textbook, 
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11. Result 4.2: Given that a random vector X follows ),( ΣμpN , the probability 

distribution of Xa'  will be )','( ΣaaμaN .  Since with  110'μ , 
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12. (a) 1X  and 2X  are dependent, because 012  and Result 4.5 (3%)  

(b) ),( 21 XX  and 3X  are independent, because )0,0(),( 2313  and Result 4.5 
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13. The log-likelihood function is  
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