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Review

E[X|+"‘+X“] = [Z: E[X']

( lineanty of ‘exlnecfah‘os)'
For two vu’s X and Y,
Gov (X, Y) = E[ (X-E0xa) (Y-£0YD)]
I pasbiculer,  Gov(X, X) = Var(X).

Remark: ~ Cov(X,Y) = E[XYI - ELXT-ELYT

PP Wnte p= EDA, v=ELYT
Thn Cov(X,Y) = EL O6H)(Y-1)]
= E[ XY-uY-vX+ pvl
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If X and Y e II?\JJ-()E-V\JMAT/ +than
Cov (X , \f) =0.

M Cou(X,Y) = Cou(Y, X).

@) Cov(X,X) = Vor(X).

@) Guv(aX,Y) = aCu(X,Y) aeR.
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(10,0, (4) imply that Cw<.,.) is bj-Lonear.
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Recall that
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Bomple 2 Defima X a6 10 Bxample L
Show that oy (X=X, X) =0
PP Cov (XX, X)
= Gou (X, X) = Gou(X, X
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