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Figure 5.4. PRO BABILITIES FOR THE STA NDA RD NORMAL DISTR IBUTION [N(0, 1)] – 4,5 figure

IN THE MAIN UPPER TABLE:

Pr [−∞ < N(0, 1) ≤ z-value from table margi ns] = Ta ble ent ry,

e.g., Pr[−∞ < N(0, 1) ≤ 0.00] = 0.50000 = 0.5;

THE SMALLER LOWER TABLE prov ides more accur ate and conve n ient inv erse lookup for selected probabilit ies in the int e rval 0.5 to 0.999 9995.

No tat ion:

F(0.01) = .50 40−1 = 0.50399

F(0.05) = .51 994 = 0.51994

F(2. 33) = .920097 = 0.990097,

where F(z) is the N(0, 1) c.d.f.:
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PROBABILITIES FOR THE STA NDA RD NORMAL DISTR IBUTION [N(0, 1)] – 4,6 figure

IN THE MAIN UPPER TABLE:

Pr [−∞ < N(0, 1) ≤ z-value from table margi ns] = Ta ble ent ry,

e.g., Pr[−∞ < N(0, 1) ≤ 0.00] = 0.500000 = 0.5;

THE SMALLER LOWER TABLE prov ides more accur ate and conve n ient inv erse lookup for selected probabilit ies in the int e rval 0.5 to 0.999 9995.

No tat ion:

F(0.01) = .50 40−11 = 0.503 989

F(0.05) = .51 9939 = 0.519 939

F(2. 33) = .920097 = 0.990 097,

where F(z) is the N(0, 1) c.d.f.:

F(z) = ∫
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