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1

n

n∑
j=1

cov[Ai, Aj] =
σ2
A

n

n∑
j=1

ρij, (1)

such that
n∑

i=1

cov[Ai, Ā] = σ2
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Thus, writing Ai − Ā = (Ai − µ) − (Ā− µ) we have
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Utilizing equations (1)–(3) in equation (4) and collecting terms, gives equa-
tion (8) in Kolari and Pynnonen (2010), i.e.,

E[s2] = (1 − ρ̄)σ2
A. (5)


