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In this paper we use Delta Statistics along with the Kolmogrov-Smirniov Test to analyze non-Gaussian features in High-z Cosmological Data. We apply these statistics on the set of calibrated Long Gamma Ray Burst (GRBs) and their combination with Supernovae Type Ia data set (Union2.1) . Our Statistical Analysis shows that both data sets indicate non-Gaussian nature of errors with weak but consistent Direction dependence.
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