Bevington relates erf to the Gaussian distribution by
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From Arfken, the error function is also related to the incomplete gamma
functions:
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erfz = 7r_1/2*y(§,22)

1
erfcz = /2, (5, 2?)

[ haven’t found any information on the valid domain as implemented
in standard math libraries. Since lim, ,.,, = 1, I imagine that it gives
reasonable results for all input.

That said, it’s not a bad idea to double-check the results on one computer
against those on another. Lesser used functions of the math library have been
known to be wrong in the past.



