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Definition 4.17 

 

 



 

 



 

Theorem 4.28 

 

 

 

 

 

 

 

 

 

 



Method2: 

 

Conditional distributions 

 



Theorem 4.29 

 

Similarly for  f(x|y): 
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Reminder of pdf of 2 functions Garcia 3rd ed page 314 (329/833) 



 

 

 

Joint vector gaussian page 325 garcia 

 



 

 


