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cov(z,y) = Ef(x — E(z))(y — E(y))]
cov(x,y)=E(xy)-E(x)E(y)
(MNy DY x YY NAMYNN MNVYN NN 2VN)
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_ cov(z,y)
B(Q,CIZ‘) - var(x)
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y = E(y) + By, z) (x — E(x))
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e E(ax) = aFE(x)

o E(x+vy)=E(z)+ E(y)

e var(z) > 0(var(c)=0, when c is a constant)
var(az + b) = a?var(z)

var(z + y) = var(z) + 2cov(z,y) + var(y)

e cov(z,y) = cov(y, )



e cov(xz + z,y) = cov(z,y) + cov(z,y)
e cov(az,by) = ab x cov(x,y)
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cov(z,y) = E{z (y— E(y))} v nxIn .1



