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Lecture 34 Topics

Random Vectors
— Expected Value Vector and Correlation Matrix

Sum of Independent Random Variables
— Chapter 6: Sections 6.1 and 6.2
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Expected Value Vector and Matrix

Definition 5.11: The expected value of a random vector X
Is a column vector

Definition 5.12: For a random matrix A with a random
variable A; as its i, j" element, E[A] is a matrix with i, j
element E[Aij]
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