
X Y

For every X, Y pair, compute
(X – X )  • (Y – Y )

�[(X – X )  • (Y – Y )]

n – 1
covXY = �[(X – X )  • (Y – Y )]

For every Y,
compute

Y – Y

For every X,
compute

X – X

VISUAL SUMMARY

Computing the Covariance

Before You Begin: Compute X , Y , n.
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