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Covariance
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Meaning of covariance Couch
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Example: to independent dire rolls : Hi is i - th roll

u

Vari Enki ) =p
E var Cti )
[ =n

iced

in

= E I = to -I
i=n

12
r2

What about the standard
deviation ?

Uae has grown by factor 10 ,

8 grows by factor Ino !


