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fm(u)=foufx,yw,u—v)dv:f0”<v+u—v>dv ©)
Fy.y () = foufxw () dv (10)
gx+y(u)=fougx,y(v,u—v)dvzj:(v(u—v)+%v+‘1—1)dv (1)
Gy () = fo " grer (12)
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Cov(X1,X3) =E[(X; - E[X1]) (X2 - E[X3])]

[X:X> —E[Xi]1X> - XiE[X,] + E[X1]1E [X>]]
[XiX5] - 2E[Xi]E[X2] + E[X1]1E[X]

[

X1 X2] -E[X]E[X2] 13)
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Y1 - EMND (Y, - E[Y2])]

Y, -E[N]Y, -YE[X]+E[Y]E[)2]]

Y1Y2] - 2E[Y]E[Y,] + E[Y1]E[Y2]

Y111 -E[V]E[Y:] (14)

COV(Y],Yz)

Cov|[Y1, Ys]

Var Y] Var[Y>]
E[Y V2] -E[Y]E[Y:]

a2 \Var [X,]1b*Var[X]
_ abE[X,X] -E[X,]E[X,]

a2 \[Var [X,1b*Var[X;]

ab
X1, X
| blp( 1, X2)

= +p (X1, X3) (15)

p(Y,Yr) =




