BMK MI'Y

Homarntnee 3ajanmne 2. Marpudanble BHIUNC/IEHTA

Kypc: BaiiecoBckue MmeToabl B MalllUHHOM OO0y4YeHUU, oceHb 2015

1. HokaszaTh TOXaecTBO Byadepu:
(A+vucv)yt=Aa"t Ay Cct+vAaTlu)ytvaTl.
Buecr A € R C e Rm*™m U € R**™ V € Rm*",
2. Tycrs p(x) = N(z|p, L), p(ylz) = N (y|Az,T), A € R™*". Haiitn pacupenenenue p(x|y).
3. Berancmuts Ey (g, s (@ — a)? B(x — a);
4. Borameants 3 det(X 1 + A) (Bce MATDHIIBI He SIBJISIOTCS CHMMETPHTHBIMIL);

5. Borancours % tr(AX~TBXC) (Bce MaTpHIBl He ABIAIOTCS CHMMeTPHIHbIMH, Marpunupl A,C' He sBISIOTCH
KBa/IPATHBIMH).



