The Covariance MatrixX

Definition: Cov[X]= E[ (X - ) |(X - p)']-Z
CoV[AX +b] = AXAT
Cov[AX,BY]= A%, B’
Cov[X +¥, Z]=Cov[X, Z]+CoV[¥, Z]
Cov[X +¥7]=Cov[X]+Cov[X,¥V]+Cov¥, X]+Cov[Y]
Cov[a' X]=a'Za
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