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g(z) = / flegdy  (2.38)
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Clz,y) = E{(z—E(z))(y—E(y))} (2.43)
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Clz,y) = E(zy) — E(x)E(y)  (2.45)
Viaz+by) = o’V (x)+ 0V (y)+2abC(x, y)
(2.46))
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f(z,y) = g(z)h(y) (2.47)
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E(xy) = E(x)E(y)
C(z,y) =0
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/Oo/wxyfa:ydxdy
/ / 2g(x)yh(y)dzdy
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E(x)- E(y).
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