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YY i XY i i
i 1 i 1

(S ) cov(x, y)
T T MSSSE S

S

SSR SSE
S y ny S x y n x yR MSE

k 1 N K

=

= =

= = − ρ =
σ σ

= − = − = =
− −

∑

∑ ∑

xy i i i i

2 2 2 2
xx yy i i i i

S n x y x y
r

S S [n x ( x ) ][n y ( y ) ]

−
= =

− −

∑ ∑ ∑

∑ ∑ ∑ ∑
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