
Index 

Affine dependence: 
invariance of, 405 
measureof,404,418,419 
between random vectors, 403 

Affinely equivalent, 404 
Almost invariant function, 287 
Ancillary, 285 
Ancillary statistic, 465 
Angles between subspaces: 

definition, 61 
geometric interpretation, 61 

Action group, see Group 

Beta distribution: 
definition, 320 
noncentral, 320 
relation toF, 320 

Betarandomvariables, products of, 236,321, 
323 

Bilinear, 33 
Bivariate correlation coefficient: 

density has monotone likelihood ratio, 459 
distribution of, 429,432 

Borel u-algebra, 70 
Borel measurable, 7 1 

Canonical correlation coefficients: 
as angles between subspaces, 408,409 
definition, 408 
density of, 442 
interpretation of sample, 421 
as maximal correlations, 413 
model interpretation, 456 
and prediction, 4 18 

population, 408 
sample, as maximal invariant, 425 

Canonical variates: 
definition, 415 
properties of, 4 15 

Cauchy-Schwarz Inequality, 26 
Characteristic function, 76 
Characteristic polynomial, 44 
Chi-square distribution: 

definition, 109,110 
density, 110,111 

Compact group, invariant integral on, 207 
Completeness: 

bounded, 466 
independence, sufficiency and, 466 

Complex covariance structure: 
discussion of, 381 
example of, 370 

Complex normal distribution: 
definition, 374,375 
discussion of, 373 
independence in, 378 
relation to real normal distribution, 

377 
Complex random variables: 

covariance of, 372 
covariance matrix of, 375 
meanof, 372 
variance of, 372 

Complex vector space, 39 
Complex Wishart distribution, 378 
Conditional distribution: 

for normal variables, 116, 117 
in normal random matrix. 1 18 


