
M362K : February 2319, 2024.
Standard Normal Distribution.

The standard normal density function is
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The standard normal cumulative distribution function is
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Usage : Under the std normal distribution, the probability of
the event (a

,
b) will be

#[ (a .b]] = G (b) - G(a)
Note : There is no "simple exact formula" for
But

, we have standard normal tables (Appendi 5).S· we also have phorm in R
Problem. Consider the standard normal distribution.

Q :What is the probability of the event (-0 , 1 .5] ?
2 Using the std normal tables : (1 .5) = 0 .9332

Using R : phorm (1 . 5) = 0 .93312918

-
1 .5






