
Bivariate Normal in Matrix Notation.

Consider a bivariate normal pair (U , V).

In 2D: we place the mean into a vector
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The variances/covariances are placed into a matrix :
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the joint density of (V,V) can be written as
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Task : What do you get for (X ,2)
bivariate standardnormal w/ correlation g ?



Multivariate Normal Density-

Let X = (X,, . . ., Xp)T be

Normal mean = M
= (c , . . . , MplT, =[
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