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Another look at least squares (from optimization perspective)
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Another look at least squares (from optimization perspective)

Solution is the ‘projection’ of the on the space that matrix A spans



Covariance and Correlation
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Recall STD



Covariance Propagation



Covariance Propagation



Covariance Propagation



Covariance Propagation



Covariance Propagation





Upper  limit  on sigma_q



Main Results on Covariance



Coefficient  of  Linear  Correlation 
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Example



Correlation Coefficient



Correlation Coefficient - perfect correlation



Correlation Coefficient revisit data



Quantitative  Significance  of  r



Not straight forward calculation

Prob N  measurements  of  two  uncorrelated  variables  x  and  y  would  produce  
a  correlation  coefficient  with 



Back to our original question


