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1)  8:9<;�= >µ = ΡV y ?#@�ACB
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|| y - µ ||2 =|| y - ΡV y ||2 || y - Χ Vβ ||2 ,  

W�X B�Y V ( )β = −Χ Χ ΧT T y1  Z  [β \�] ^�_�`�acb acb dUb�e�f ^ β . 
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cT äµ = cT ΡV y = ( )ΡV
Tc y b y= ⋅ ë Ì�Î�Ç�Ä�Ä�É Ê�Ñ�Õ�Ó
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cT äµ ]=cT ì ë äµ )= cT µ , ∀ ∈µ V . î�à�ïiÙ�Õ�çáð ë y )= a yT Ç�Ä
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Var(a yT )= a aTσ 2 =σ 2 ||a ||2 =σ 2 ||ΡV a + Ρ
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a⊥ ||2 =σ 2 (|| ΡV a ||2 +|| Ρ
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     ÿ σ 2 || ΡV a ||2 =σ 2 || ΡV c ||2 =σ 2 cT ΡV c =Var(cT 
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µ )= cT Var( 
µ ) c =cT σ 2 ΡV c . 
� ô
ú�


Var(a yT ) ÿ  Var(cT 
µ ) ÿ  � ö������ ����÷���� ú������
ú��	�S÷�  
!5õ���ú���� ��"���÷���úSü �#��$	�%�
ô�� � ��ö�ö�÷ � �	�&� ������ô�� ú a yT 
��'"�� � Var(a yT )=Var( cT 
µ )  

ÿ  Ρ
V

a⊥ =0, 
ú��(")��÷	�*�)ú�ô�ú��(�����¸ú�����ö�$	�S÷� ÿ  a V∈  ÿ  a aV= Ρ . 

+�,	-	.�/(0*1
a yT = ( )ΡV

Ta y = ( )ΡV
Tc y = c ΡV y = cT 2µ . 
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