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Part 1. Chapters 3,4, 5

Tentative plan

Week Tuesday Thursday Friday
3.6
31-3.5, .. ., Get more help on
3 Interactive :
lecture . assignment 1
assignment 1
4.4
4 41-4.3 ‘interactive’ Get more help on
. assignments 1 and 2
assigment 2
Finish Chap. 4 : Get more help on
5 ’ Cont hap. 5 .
Start chap. 5 ontinue chdap assignments 1 and 2
5.6
6 ‘interactive’ (Part 2 start) Ge.t more help on
. assignments 1, 2, 3
assigment 3

Deadline assignments 1, 2: Deadline assignment 3:
2. february 9. february



Probability density function

Many sample points from a multivariate normal distribution with pe = [0] and

0

3= [3}5 345: , shown along with the 3-sigma ellipse, the two marginal distributions, and
the two 1-d histograms.

Notation | AN (u, X)

Parameters | gy € RK — location
2 e Rk*k _ covariance (positive semi-definite matrix)

Support x e p+ span(Z) ¢ R¥

PDF 1
(2r) 2 det(2) V2 exp( 5 (x~ WTEH(x— )).
exists only when Z is positive-definite

Mean 7]

Mode 7]

Variance b3

Entro k 1

e > log (2me) + 3 log det (X)
MGF

exp(ptt + %tTEt)




