
Bivariate normal distribution

−10  −5   0   5  10

0.
00

0.
02

0.
04

0.
06

0.
08

−10

 −5

  0

  5

 10

x1

x 2

f(x
1, 

x 2
)

f(x) =
1

(2π)n det(ΣX)
exp

− 1
2
(x − µ)TΣX

−1(x − µ)


with µ =


0

0




, ΣX =


3 2

2 3





