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Figure 3.4. support of the Densitl Ixv of Example 3'1' Panel (a) shows the support for 9(e) = r
ande = l,whichimplies pxy =0.g6.'i"oel (b) rho*,thesupporifor^g(e)= e and€=5'which

implies pxy = 0.Zl: p"oui (c) shows the suiport for g(x) = (t - 5)' and e = 1, which implies

pxy --0.0. The horizontal line in panel (c) is'the linear'predictor y = ltv +P'@- Px); the line

within the shaded i.iioo is a plot of the conditional expectation v = f(Ylx)(c)'


