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Univariate 
Gaussian PDFs
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Examples of Gaussian probability density functions for the 
shown parameter value pairs



2-dimensional Gaussian PDFs
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Σ =
1 0
0 1

Σ =
1 −1
−1 3

Examples of zero-mean Gaussians for the shown covariance matrices

Σ =
1 1/2
1/2 1
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Σ =
1 −1
−1 3

Marginal distribution of 𝑥1 for the shown 2-dimensional Gaussian

Closure under Marginalization
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Σ =
1 −1
−1 3

Condition distribution of 𝑥1 given 𝑥2 = 2 for the shown 2-dimensional Gaussian

Closure under Conditioning



Closure under Affine Transformation
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Transformation of the shown 2-dimensional Gaussian, 

𝒚 = A𝒙 + 𝒃 where A =
1/5 −3/5
1/2 3/10

 and 𝒃 =
1
−1

Σ =
1 −1
−1 3
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