
Exercise: Conditioning a bivariate Gaussian

Consider a bivariate Gaussian distribution p(x1, x2).

1. What is p(x2|x1)? Simplify your answer by expressing it in terms of ρ, σ2, σ1, µ1,µ2 and x1.

2. Assume σ1 = σ2 = 1. What is p(x2|x1) now?
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