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A. Details of formulas in Section 3.2 (paper)
In this section, we list the detailed deductions of formu-

las especially in Section 3.2 (paper). Firstly, V arTrain(X)
is expanded as:
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and V arTest(X) is obtained:
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Further we can get the relation between ρax and ρx:
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According to the above equations, the variance shift for

case (b) can be written as:
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