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(Gaussian Distribution

If = is distributed according to a Gaussian/normal distribution with mean g and variance «, we write this
as

T ~N(g, o),
and the probability density function (PDF) is

2
T, a”) =
rLl'r } ;—E

Here are some example PDFs from Wikipedia,

3.0

An alternative distribution is the Laplace distribution where we have

1 T — i
plal.o) = 5oexp (=)

a

It's Wikipedia graphic looks like this:
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The Laplace distribution has *heavier-tails’ than the Gaussian distribution, meaning that it assigns a higher
probability to events that are far away from pu (while the Gaussian assumes everything is close to p). A
distribution with even heavier tails is the student’s t distribution.
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