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SOME INEQUALITIES FOR COVARIANCE

WITH APPLICATIONS IN STATISTICS

ANSHUI LI

Abstract. In this paper, we derive upper bounds for the covariance of functions of random vari-
ables in different cases, which is the extension of the results established in [4]. Some applications
in statistics are also provided. Comparing to other results, ours can be used in more general cases
involved more complicated statistical dependency.
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