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Last Time
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Variance of a sum of rv’s: Z = X + Y
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Var (aX + bY)
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Correlation Coefficient
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If ρ = 1 we say…



ECE 313 — Probability with Engineering Applications Fall 2000

Department of Electrical and Computer Engineering
University of Illinois at Urbana-Champaign 28.2

ECE 313 - Lecture 37 © 2000 Seth Hutchinson,  University of Illinois at Urbana-Champaign, All Rights Reserved Slide 6 of 9

Jointly Gaussian rv’s

ECE 313 - Lecture 37 © 2000 Seth Hutchinson,  University of Illinois at Urbana-Champaign, All Rights Reserved Slide 7 of 9

Marginal for Y:
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For ρ = 0 (i.e. X & Y uncorrelated)
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How do they look?


