
Equations	  for	  optimal	  sensory	  weighting	  in	  case	  of	  
correlated	  signals	  

	  
Define	  z	  as	  the	  weighted	  sum	  of	  x	  and	  y:	  

! 

zi = wxxi + wyyi = "x + (1# ")y 	   (S1)	  
	  
Without	  loss	  of	  generality,	  let	  z	  have	  a	  mean	  of	  zero.	  The	  variance	  of	  z	  is:	  
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Find	  the	  λ	  that	  minimizes	  
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