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Multivariate Normal Distribution

National Cancer Institute

Source
National Cancer Institute. Multivariate Normal Distribution. NCI T hesaurus. Code

C53218.

A normal distribution which models more than one variable of interest. T he parameters

of the multivariate normal distribution include the mean and variance of each individual

variable and the correlations between variables.

Qeios   ·   Definition, February 7, 2020

Qeios ID: BQ066W   ·   https://doi.org/10.32388/BQ066W 1/1

https://www.qeios.com/read/definition/64819#reviews
https://ncit.nci.nih.gov/ncitbrowser/ConceptReport.jsp?dictionary=NCI_Thesaurus&ns=ncit&code=C53218

	Multivariate Normal Distribution
	Source


