Diagramas de Dispersión y Autovectores

X e Y gaussianas de media nula −1 ≤ ρ_{XY} ≤ 1 C = [ σ^2_x ρ_{XY} σ_X σ_Y ρ_{XY} σ_X σ_Y σ^2_Y ]

Φ(σ_X = 1, σ_Y = 1) = 1 √ 2 [ 1 1 −1 1 ]

Λ(ρ = 0.7) = 1 √ 2 [ 0.3 0 0 1.7 ]

Λ(ρ = 0.9) = 1 √ 2 [ 0.1 0 0 1.9 ]

Λ(ρ = 1.0) = 1 √ 2 [ 0 0 0 2 ]

Λ(ρ = −0.9) = 1 √ 2 [ 1.9 0

0 0.1 ]