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1 Mo ta bai toan
1.1 Baitoan 1

Dit lieu duge dua dudi dang mot danh sach cac vector D chidu duge ky hieu la:
X = (#1,%,...,%,)7 véi Z; € R4,

Mot phan phéi chuan nhiéu chiéu dinh nghia béi vector trung binh va 7 ma
tran covariance 3. Vector ngau nhién X dudc goi 1a tuan theo phan phéi déu D
chiéu ky hisu la: X ~ Np(ji,%), khi d6 ham mat do xac suat c6 thé dugc tinh
nhu cong thic 1
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