% Calculating the on-line correlation coefficient CorrXY

% between two variables: an input variable X, and an output variable Y

SumX=0; 

SumY=0;

SumXY=0;

SumX2=0;

SumY2=0;

CorrXY=[];

WHILE there are data pairs (x,y) from the input stream, DO

{

   INPUT the current data pair (x(i), y(i));
   SumX=SumX+x(i);

   SumY=SumY+y(i);

   AvX=SumX/i;

   AvY=SumY/i;

   SumXY=SumXY + (x(i)-AvX)*(y(i)-AvY);

   SumX2=SumX2 + (x(i) - AvX)^2;

   SumY2=SumY2 + (y(i) - AvY)^2;

   the current value for the correlation coefficient is: 

   CorrXY(i)=SumXY / sqrt(SumX2 * SumY2);

}

