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The Positive Definiteness of the Covariance

Matrix of Continuous Sample
Xie Pingmin* Chen Tuhao

Abstract

By constructing a zero measure set and a mairix of a linear transformation,
prove that the generalized covariance matrix of continuous sample is positive
definite w.p.1iff the number of the random vectors is greater than their dimension,

This is a generalization of the resilt of (8.
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