X/l: (7)% ~7>T v*‘ (V_;\ '.\7> \/ 1§ S)/V’ ‘i:,ﬁ g"\» Ch ”
FOSI'(“V@ 0(5:} Y% ;'{{’ R
CI’\OW\QQ of  Vvariables

7£(£> Tlm) = 1y ) ()= M
[ )
Livaar o PPY G X it o m =, + Ax

f\..,}
whare A = 9Ff

BQ’HGJ“ V‘Oicluﬁ'~ AL' - 9;

A%
+ XTAVIAR
. 2 A _ '7\‘ o Y "sAb.;
Cov (xy 1 12X : ;M /AN
:‘ \\91’ . 2’7( 2~ i

C -7 ‘ I }
winiwizes XN v

Equpie
—

m = X ‘f‘ﬁi ( ’}’}’ T O‘( 3 {%:z’ax‘

‘f% S ore Weo At OG\L variors  liowr
ll'\\ G S v g, )‘f/;\ e(] (}U V& ,‘;\;&151"‘ < Oy {;}

Measur

e
2 -c0ordinet oy,
Uncorrelats } ‘ Z
\/ - /O"V ot @,
\ R

\
\,

!

¢ 2
G Y]



o . L PENES e
I op
Ty - i |
AVA"(' | BRVICK 2
% 2o 5} 2,
‘;‘ 1y
Lo 2y

Q
4!

12

Oz,‘z, =

Whot |

Yheasyre

Q
8 Q
"
e g

™z

,
-
Z
' -
-

™
=~

1"

- \
,..t

’é\
~
o
-
-

ir
<
o~ v

"

1y 3 .
15 Tl & gw\f, ,«m o

27 7



P
+
QO“JQ
or &

N e\ “E('g‘g\. ' Y f‘\"\iﬁfi E{‘ < "?i

rd ‘&!"‘
Su ppoce. v o= Jﬂ o )
T , ‘/w;;\: '

\Sj
RISSERE A e P
& R
AN et
L il
~

# -...)
c%/

A%

Prc}\eéw hg
N

W

bv

p’lv%ﬁiw ,
ALV

?f’g"kg{

O\
I
T

€ s A
ERE< A
[ &

= LAV AL + LAV (5,9))

[ ATV AN ATy T
==(AVTA AV )

re -~ ?) /)
y@vﬁnaar? Tlha L;/

—

-

O



{"'1

Progr ess(ve 44

g uppoose (R ‘/\OKVQ covienk e S{' i ”‘; er  For Do ra mg_;&egg

X ) \N; '“’\ C oven e At B v B (/L{ Ct 0( c"’( g ”\‘g‘ﬂ”ﬁ @
e Clg 2 ‘A“%‘Q,ﬁ\;\:‘g‘g /’\H’ { O_k % N4/

(R V(B ) ()

R

!

g
+.
R >

.

> T

.;'4 QJ .
B

!

——
+
>
A
Z
Ry
| —
X
o
rd
by
N

N

QO U
5 2
)
<)

Q0 QD
B N
. i
f
| ;>
<<
3
e

TR TR X3
' [
™ %

- T,
o b
} 1-!‘
S

{

| ve {14 NI

ot 24 (,L\?k‘ ev roll

e

-
e 1 . N T Sy
i 9 S o VLGS mr A0 e V‘U?'ivx

i ‘ moemn O amol. Rms b, |
H
ooy f - <3 \,
—> & 69 = 13.6 0V 2 L_?g i ] +0.028 by M’}_\\
pep Ko L

——



c(,\ M QR A o L o ﬁ

Y
x> = %

/ . e, ; . s i
g CCh H’e rino %r«f« - ‘Hwt,;w\ %L\&Q 'ﬁ C‘P(\Q@ € " f”‘i

/)J;’ L

> E : 22 : - A [
C) ﬂ(e{,a Wwe e P H\J, 25 AN @ LT e ‘IFO ook ok
A i S AT R . .
P C’k;"“‘g %“ N gf‘ N i, e 2" & t . F:, i:' . ;eﬂ ; f? a/H ‘gj,;‘ mv /\{ / ;\}@
-ﬂr‘/ ) E ’ .?I ¢
Scaiening ) A



D)
Constrained  Fifs . </

Exmm\pi@ : Minmize j\vf/é S Sobje o+ o
N He o cone : ™

trocie. U

2
fe

- ?
g(vc} y) = (9( -2 ) 41 ¥ f;.f'(,B — K > ()

sg\T \Q%\ o ¢ ot Lo GV ons Bl Mo ! % ; % [l ena

£

) |
. I a < - - o ! >
F, . 0l _Q“)’:@J%‘ VRN ;70 7 92;}; S O'F 71’(/\&,_ [ CRYETe e
o “l
. [y VoSN e C
f,' - % i "‘X o y ;’ .f!\‘v :},; ~’>{ A :l;};; :(,; - )

% -2, = L
2

ST - 2
o 2R

x = ., R

N
D expeiTes .,



/'/ '~\
(7
e

N e

IW €M~»QJ’?0Q Cu{" rose. G l”"zcﬁifﬁy meagsorenw vt )//\ W/H/\
fovariduace Moatrix

X?_; (}\/ g;)-r\/,, (\/\} ’?>
f? : W(/\a_-" }‘F we. \vwgvoJr£3

( PV\ 1 W’i‘ﬁ 7€ J‘ \/Vl“\ﬁ/"c“»

COMS )’a}w«}s
g(y,p )

av e PW‘F’/"*’*\Q“L?’ s Jod  con be  ex presse d as

’FVE\C’L}ov\J Ok ?

S

7 N —)
EXQ»»g\,p%Q: y - ( Px, Py, P2)

2 - a\
(gmen PO
: RN TS
i . v
] l/\z€ '? yﬁ“f@?‘“% Jee s Fwo ., Con¢ “L roints o o “?Ji-if‘«i?
fPo YOOt R CY £ }

-3V F) 2 E R
S

{ /
= v - . % .
A o vector of  Logrowae wulinlers .
S N
Y ) J.. . P ]
3 cown be linegyizec O’/)Oc/\ o ol yg,ﬂ)

V7.3, P
Then, L=28V'8 + 207 (5, +AZ-3)° Bly-7))
 EVE23(G, - Alp-g) AL 7 BE R
= 2TVTE 1) (G4 A5 -7) - AR+ B )



BTW (3§, + AlS -7 ) 1 Bd) = O
=18 wn) BTw(g, « Al -5,

Cou(§.5) = (BTwe"
" fo e ¥

o

Col 5, 3) 7 V = VATWAV » VATWB(2TWE) BTwaY



