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mui = 0;

e KA2D mu2 = 0;
sigmai = 1;
—f f sigma2 = 2;
rho = 0.5;

mu = [mu1; mu2];
Cv = [sigma1”2 rho*sigma1*sigmaz2; ...
rho*sigma1*sigma2 sigma2”2];

Fled 525
% F(a,b)

Hod? ?,, ¥ - mvncdf([a; b],mu, Cv) % mvn = multivariate normal
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