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The Standard Normal  Probability Distribution

• The standard normal distribution is a normal distribution with a mean of  0 

and a standard deviation of  1. 

• It is also called the z distribution. 

• A z-value is the signed distance between a selected value, designated X, and 

the population mean , divided by the population standard deviation, σ.  

• The formula is:
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Areas Under the Normal Curve
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The Normal Distribution – Example

The weekly incomes of  shift foremen 

in the glass industry follow the 

normal probability distribution with 

a mean of  $1,000 and a standard 

deviation of  $100.

What is the z value for the income, let’s 

call it X, of  a foreman who earns 

$1,100 per week? For a foreman who 

earns $900 per week?



The Empirical Rule

• About 68 percent of  

the area under the 

normal curve is within 

one standard deviation

of  the mean.

• About 95 percent is 

within two standard 

deviations of  the 

mean. 

• Practically all is within 

three standard 

deviations of  the 

mean.



The Standard Normal Probability Distribution

Thank You
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