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~ Cov(X,Y)
If 8; = Var(Xj) . then
_ s [Cov(X;, Y2
Var(Y) =i Var(X) + Var(e).
[Cov(X;,Y)]?

As pij’y = Var(X)Var(Y)" it results that
Var(Y) =37, Var(Y)pij,y + Var(e).
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