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JERAEIZ i(2) = / g(s)h(z — s)ds.
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Cov(X,Y) = E[(X — E(X))(Y — E(Y))] = E(XY) — E(X)E(Y).

Cov(X,Y)

FHBMREC: V (X), V(Y) > 0 & 3 THERZE X, Y I LT, p(X,Y) = .
V(X)/V(Y)
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(1) E(X), E(Y), E(XY) Zk&d &,
(2) Cov(X,Y) 23K K,

(3) V(X), V(YV) &3k &,

(4) p(X,Y) KD X,



