
MAI0142
Hand in Problems – 2

1. For the central Wishart distribution derive the cumulants of order 1 and 2.

2. Let W ∼Wp(kI, n), p ≤ n. Show that

V =
|W |(

1

p
trace{W }

)p

and trace{W } are independently distributed (consult some book and try to follow a proof).

3. Let W ∼Wp(Σ, n), p ≤ n and A: p× q. Derive E[A(A′WA)−A′W ].
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