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Three Proofs for a Basic Theorem in Statistics

CUI Yanli

(School of Mathematics and Information Science, Yantai University, Yantai 264005, China)

Abstract Three different proofs of a basic theorem in statistics are presented in this paper. The proofs are

based on the properties of multivariate normal distribution.

Keywords multivariate normal distribution, chi~square distribution, independence, idempotent matrix
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