
8 6 4 2 0 2 4 6 8
x

0.00

0.05

0.10

0.15

0.20

0.25

0.30

0.35

0.40

f(x
)

Cauchy has
much heavier tails

Cauchy Paradox:
 No mean (undefined!)
 No variance
 Sample mean does not

   converge (CLT fails!)

f(x) = 1
(1 + x2)

Cauchy vs Normal: Same Center, Very Different Tails
Normal N(0,1)
Cauchy(0,1)


