
Truncated Gaussian distribution 






x
x  






a
a  






b
b  

bxa   

    ab    {1} 

    ab   {2} 

 
   xbaxf 


 



1

,,,;  
{3} 

 
 

   





ax
baxF ,,,;   

{4} 

For the truncated, it is: 
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For simulation: 

From {4}, it is 
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and finally 
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Example:   = 50,  = 4, a = 40, b = 58 
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