
Math 19b: Linear Algebra with Probability Oliver Knill, Spring 2011

Lecture 12: Worksheet

Correlation

In this worksheet, we compute the correlation of two random variables

in the probably simplest possible case. The probability space has only 3

elements. We want to visualize the correlation between the two vectors
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. These two vectors represent centered

random variables, which is an other word for ”random variables with

zero mean”.

1 Find the covariance of X,Y .

2 Find the standard deviations of both vectors.

3 Find the correlation of X,Y .
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