2.0

˙Gaussian Random Variable X
fX(x) =



e((x(m)  /2( 

˙Multivariate Gaussian Distribution for n Random Variables
X = [ X1 , X2 ,……, Xn ] t
fX(x) =         e( ([ (x(( )  (    ( x(( ) ]



( = [ (X  , (X  ,……, (X  ] t
( = [ (ij ] , covariance matrix

(ij = E [ (Xi ( (X  )( Xj ( (X  ) ]
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