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Shat that
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this is just the following formula in matrix
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Find it mean and covariance matrix
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Et At Ij.FI A
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By the computations in we can deduce
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for any g
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In particular I É TX I ft
Nate that g Xj

even for nonlinear g
can be

writer as a linear combination of the components

of Ij i.e

g Xj EI g ai 1
expat g Ij
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therefore
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