
The	term	Σ=1nXTX\Sigma	=	\frac{1}{n}	X^T	XΣ=n1XTXis	used	in	
the	context	of	Fisher	information	to	simplify	calculations	and	
because	it	converges	to	the	true	covariance	matrix	of	the	
predictors	as	nnnbecomes	large.	For	exact	covariance	
calculations,	the	predictors	should	be	centered	by	subtracting	
their	means,	and	the	sample	covariance	matrix	is	then	
1nX~TX~\frac{1}{n}	\tilde{X}^T	\tilde{X}n1X~TX~.
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