
Gaussian Random Variables

A specific very useful continuous random variable
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Transformations of Ganssians
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Multiple independent Gaussians
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Linear Combinations of independent Gaussians

X independent
density g IPIX f 1 1 gly dedy

density f
t

Z y

flag 12 x dx d

ME
X X W 0,1 independent

density of x eÉ dx

e ax e É
Testes

Ex For X Xn ii d No.M show that I G Xi N 0 DC



Gaussian Expectations
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Johnson Linden strauss dimension reduction 3184
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Studying just one pair lu v
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Studying a single unit vector
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Understanding a single w
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Sums of squares of independent Gaussians
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Choosing X and K
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