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Recall • Covcxiy )= E. [ ✗Y ] - EX - EY

= E- [ (✗ - EX)( 4- EY )]

• Cov ( ✗ it )= Cov ( Y ,
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Properties

c) - 1£ pcx ,Y ) £1

Cii ) plaxtb . 4) =p (KY )

Ciii ) lplx.yj.it#Y=aXtb
( ⇐ E- [(4--1-155)=0 for some + ER ?

Example Toss a fair coin 3 times
.

✗ = # of treads
.
Y= # of Tails =3- X

Cov ( ✗ (4) = Cov ( ✗ ,
} - X ) = - Van ( X )

= - Ii Varlxi) = - 3. E.I = - ¥ .


