
Ex = mean(X);
Ey = mean(Y);
Cxy = mean(X.*Y) - Ex*Ey;
Vx = var(X);
Yh = Ey+Cxy/Vx*(X-Ex);

e = mean(Y - Yh); % error
mse = mean(e.^2);
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X = exprnd(1, 1, 1e6);

n = 20;
dx = max(X)/n;
for k = 1:n
h(k) = sum(dx*(k-1) < X & X < dx*k)/1e6/dx;
end

bar(dx/2+dx*(1:n),h)

histogram(X,n,'Normalization','pdf')
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