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Bivariate Gaussian Density
two random variables

Definition
The two random variables X and Y are said to be jointly Gaussian,
if their joint density function is
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X = E [X ], Y = E [Y ], σ2

X = E [(X −X )2], σ2
Y = E [(Y −Y )2],

ρ = E [(X −X )(Y −Y )]/σXσY
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Bivariate Gaussian Density - Maximum value
two random variables
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Bivariate Gaussian Density - Uncorrelated
two random variables

when ρ = 0
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