
Covariance. 
 

Let nixx i ,.....,2,1);,( 1   be a bivariate distribution, where nxxx ,.....,, 21  are the values of variable 
x and nyyy ,.....,, 21  those of y.  Then the covariance Cov (x, y) between x and y is given by 
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1  are means of variables x and y respectively. 

Covariance is not affected by the change of origin, but it is affected by the change of scale. 

 


