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This calculation shows that
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We hue the following result

Vara Var EKITI ElvarExly

Conditorialvarianeformut

Ex Let X Xn he IID r v and

N 0 is an integerruled random variable

What is Var EXi

ConditExpectation
Consider two random variable X Y
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Example the best linear predictorof Y
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The solution to this optimization problem is
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