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APPENDIX A

Some useful statistical equations

A and B are two independent random variables and their probability density
functions are f(a) and f(b).
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m and b are constant.
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If ( )y,xg  is sufficiently smooth near the point ( ) gyx , ηηη  and σg can be estimated as
follows
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Assuming that random variable x has a mean value Xη and standard deviation 2
Xσ .

( )
( ) 2

X

2'
X

2
y f

xfy

ση≅σ

⇒=


