Distribution of Gaussian Process Arc Lengths

Supplementary Material

Density of Y = /1 + X2

Cumulative distribution of Y:
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Probability density of Y:
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Mean of Y:
Epy Y] = /1 y py (y)dy (67)
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At first glance this looks to be an intractable integral, however, with the change of variables y = (22 + 1)1/ 2 and

by expanding the exponential cross terms we arrive at:
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