
Addding distributional assumptions: The multivariate

normal and related distributions

stats545.2 545.2 The multivariate normal distribution and proje
tions in

the linear model

Gunnar Stefansson

September 5, 2022

Gunnar Stefansson Addding distributional assumptions: The multivariate normal and related distributionsSeptember 5, 2022 1 / 4



Addding distributional assumptions: The multivariate normal and related distributions

A theorem from 
al
ulus

Gunnar Stefansson Addding distributional assumptions: The multivariate normal and related distributionsSeptember 5, 2022 2 / 4



Addding distributional assumptions: The multivariate normal and related distributions

The multivariate normal distribution
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Related distributions
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