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UOz0 2000000
O,20000000.
Cov(z,z) = V(x)

18 3. 0000 (8100)

ooo,
(i — @)
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2 .
72]\:;’7, 72—2]\;[.1 +52
2
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00000 2;(i=1,2,...,N)0OOOO,00000 7,0(x)000. 20
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3.2 0OUOOOooOobDoOO

0000 (NO)ODODOODO 2000000 2,y00000,2,y0 OO0
(covariance) 00O O OOOODO.

000 Cov(z,y) DODOOO,000000000000O0O.
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(zwOOOO)=(xxy0O0O0)—(x2000)x(yOOO)
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z,y0O0OOOOODOOOODODOOOOOOOODOOO0OOOOO (00O
0 Peason 0000 000)0D0O. 00000 rO000.

Cov(z,y)
o(z) x a(y)
Y- i —y)
V(@i = 1)V (i - 9)?

r; 00000oooobO,bo0bbbb ywobuoood,z0y0o0oagyd
gooddoob. ol ywoOoouooobobooouoouobooooo.
Cauchy-Schwarz 0000 [ pgl £ Vo p2/> 2 00,0000 »r000
oo 1o000oo.

3.3 Ugon
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UO,z;0 y,000000000.00000000000O00O0O0C00OLL
ooooo,0o0bo0boobooo,ooboooooobobooboooo.
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