
Variance–covariance

�(x, y) = h(x� hxi)(y � hyi)i
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(xij � x̄j) (xik � x̄k)

For sampled data: n observations of variables j and k

Fe/(Fe+Mg) Al Si

Fe/(Fe+Mg) 0.000564 -0.001234 0.000550

Al -0.001234 0.003494 -0.001511

Si 0.000550 -0.001511 0.000944


