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Cauchy -Schwarz
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Cor : I try
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Fact : L2 is actually a Hilbert space : it is (Cauchy ) complete .
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Weill return to prove this important fact in the
near future .

This will be very important when we make a

serious study of conditional probability .



Covariance

In a probability space left, IP) , L's Lt . In fact
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Def : X,yeL4r
,Ssp) are uncorrelated if Cov CX,YI -- o .
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What Does " Uncorrelated "

Mean ?
E. g . Let A

,
B e- 8
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,
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