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A Characterization of the Complex Multivariate
Normal Distribution
Teng Chengye
Abstract

Let a complox random p-vector Z =X +iY (X =Re(Z) and ¥ =Im(X)), if for every
complox p-vector L, Re(L*Z) and Im (L*Z) are independently distributeds then
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Q: Qi

and Z is complex multivariate normal

D(Z)=2Q=2(Q,;+iQ,). D ({,‘):(

variable.



