Variance of the Sum of R.V.’s

Var(X; + X,) = Var(X;) + Var(Xy) + 2Cov(X, X»)

where Cov(X;, X3) = p,,6 ,0, o;=Var(X)), 6; = Var(Xy), and p, is corr. coeff.

Also,
Cov(X1,X,) = E[(X, - 1 (X, - )] = E[XX,]- o,

=[] xxaf(x0x,)dA ~ pt,  (£(x,x,) is joint probability density function)

In general,
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