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Please prove that i and  almost surely, then  almost surely.


[黃士峰教授出題，機率與統計]
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Suppose that A € M, .(R) be a positive definite matrix (i.e., A = A" and 2" Az > 0
for every non-zero vextor z € R"). For all z,y € R",

<z,y>a=y" Az.

a. Show that < -,- >4 is an inner product on R".

1 1 1
b. Letzy = | 0 |, z1 = | 1 | and z3 = | 1 |. Find a positive definite matrix
0 0 1

A € M3y3(R) such that {z1, 29,23} is orthonormal for the inner product space (R3, <
> A).




