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RN X = [Xy, ..., X, " AT ZHIE L = E(X - px)(X — px)"> BIELF
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(a) TEUE L A& X FRHLRE
(b) MHMEE w e R", X Z =w'X HitHEHT %, WNIEH Z 2 —FIEEkE, B
w'EZw > 0.
() HHAME we RMEB Z = w' X HZENO0, WK Xy, ..., X, &M FEMD .
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Y1 = XrxxPrxi + erxi,
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ii. X RT PERME ¢, (—Pxg=(I-Px)( 5 &=Xa HEFEH, Va e R, {I
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