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Some common PDFs and their plots

Normal distribution
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µ = 0, σ2 = 0.2

µ = 0, σ2 = 1

µ = 0, σ2 = 2

µ = −1, σ2 = 0.5

Mean: µ
Median: µ
Mode: µ
Variance: σ2

f(x;µ, σ2) =
1

√
2πσ2

exp
(
−
(x− µ2)

2σ2

)
, x ∈ (−∞,+∞)

Laplace distribution
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µ = 0, b = 1

µ = 0, b = 2

µ = 0, b = 4

µ = −3, b = 4

Mean: µ
Median: µ
Mode: µ
Variance: 2b2

f(x;µ, b) =
1

2b
exp

(
−
|x− µ|
b

)
, x ∈ (−∞,+∞)
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Cauchy distribution
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x0 = 0, γ = 0.5

x0 = 0, γ = 1

x0 = 0, γ = 2

x0 = −1, γ = 1

Mean: —
Median: x0
Mode: x0
Variance: —

f(x;x0, γ) =
1

πγ
(
1 +

(x− x0
γ

)2), x ∈ (−∞,+∞)

Exponential distribution
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λ = 0.5
λ = 1
λ = 1.5
λ = 2

Mean: 1/λ
Median: ln 2/λ
Mode: 0
Variance: 1/λ2

f(x;λ) = λ exp
(
−λx

)
, x ∈ [0,+∞)
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