
Concept Question 8-8: If {𝑥𝑥1, 𝑥𝑥2, . . . , 𝑥𝑥𝑁𝑁} are all Gaussian random variables, is [𝑥𝑥1, 𝑥𝑥2, . . . , 𝑥𝑥𝑁𝑁]T 
necessarily a Gaussian random vector?  
 
No. The 𝑥𝑥𝑛𝑛 must be jointly Gaussian random variables. 
 
  


