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v 9-2. Multivariate Gaussian

1 1
Nx|p,B)= (2m)D2|B[/2 exp [—z(x —p)'E 7 (x—p)

x& pe DAHE MIE{, £= D x D covariance matrixg.

{2] AN Ol density 212 7} positive definite0{A &l at 29| determinantS 72! U AL

Mahalanobis distance

dur(x, 1) = \/ (x — )T (x - )
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