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On Distribution of Quadratic Form of Normal Variable

LI Fei, LV Wen, and LI Qin

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

Abstract By using the properties of the generalized inverse of matrix and multivariate normal distribution,
we deduce a result for the distribution of the quadratic form of multivariate normal variable which is a sin-
gular matrix. A result of interest in linear models is also extended to singular covariance matrix.

Keywords multivariate normal distribution, quadratic form, non-central Chi Square distribution
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