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A method to prove linear combinations of components of

n-dimensional normal random variable obey normal distribution

XIONG De-zhi
(School ol Science, Hubei ’rovince Key Laboratory ol Intelligent Robot,
Wuhan Institute of Technology, Wuhan 430074, China)

Abstract: This paper develops a method which uses basic knowledge of calculus and matrix algebra to

prove that lincar combinations ol components ol n dimensional normal random variable certainly obey

normal distribution.
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