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1. ﬁﬁ?lﬁlﬁiﬁtﬁﬁéﬂﬂﬁiﬁ

Y=a+ Bf)+E&
X=f(x) + ¢

Y=g+BX+e Cov(f(x), £ )= Cov(f(x), T)
=Cov(0, £)=0

(x,y)

12 . $AB8 Correlation
e X, Y: random variables

e r=3 D-m(x)] [y-m(y) ] /4 {Z Dxm(x)]? % [ym(y)]*}

e r,-x ?: Variation of y explained by variation of x
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