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Correlation
Recall the definition of the Variance, V:

Likewise, one defines the Covariance:

“Normalizing” by the widths, gives the (linear) correlation:
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Correlations

Note how ALL of the bottom distributions have ρ = 0, despite obvious correlations!
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Correlation Vs. Causation
“Com hoc ergo propter hoc”

(with this, therefore because of this)
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