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Marginals of X & Y

[5.3] Correlation
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But it does not always work the other way around (meaning 
the converse is false).  The distribution on the previous page 
is an example of this (The distribution was NOT independent, 
but the covariance was zero.)  We call X & Y uncorrelated 
instead.

Greek letter "rho" (it's 
more like r than p)



     Thm 5.3.1


