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#4988 (covariance)

— —
cov(xy, x3) := (x11X21 + X12X22 + - + Xy N X2 NN

= (x1 - x2)/N

numpy’s 5
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l
cov(:? x| ) cov(? X )
C = - 227 ) = XXT/IN

— = - —
cov(xy, x1)  cov(xp, X;)
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