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correlation

An indicator for some for m of relationship between two random

variables. Var iables that are not correlated are said to be

uncorrelated or independent (→ independence). For mally, the

correlation coefficient is used to determine the degree of

correlation of two var iables. Var iables are rarely completely

uncorrelated, but the correlation can be ver y weak. A visual hint

about the correlation of two var iables can be obtained by creating

a scatter plot of the var iables. When the value of one var iable

grows smaller as the value of the other var iable grows larger, this

is called ‘‘negative correlation’’ or anticorrelation.

X˜ U(a, b)

PDF f (x) =









0

1

b − a

0

if x < a

if a ≤ x ≤ b

if x > b

CDF F(x) =









0

x − a

b − a

1

if x < a

if a ≤ x ≤ b

if x > b

Statistic x ∈R: outcome

Parameters a, b∈R; a ≤ b: range
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Figure CUD: continuous unifor m distr ibution


