Normal distribution

Probability density function
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In probability theory, a normal (or Gaussian s ad
or Gauss or Laplace—Gauss) distribution is a -
type of continuous probability distribution o
for a real-valued random variable. The Al
general form of its probability density e T N B S

fu nction Is: The red curve is the standard normal distribution

Cumulative distribution function
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U is the mean of the distribution -
O is the standard deviation (width)




