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The Normal Distribution 
One of the most common distributions across all of statistics, and industry, is the normal distribution, and we describe the 
normal distribution using 2 parameters, the Mean (μ) & Standard Deviation (σ).  

 

The Mean value is a measure of the central tendency of the distribution & often exists at the peak & centerline of the 
distribution. 

The standard deviation is a measure of the variation or spread associated with the distribution.  The shape of the curve is 
governed mostly by the standard deviation.  

The smaller the standard deviation the more data is centered around the mean.  When the standard deviation gets bigger, 
the tails get longer and the data is more dispersed.  

This normal distribution is going to be used throughout the CQT body of knowledge, and throughout statistics. This 
includes probability, control charts, six sigma and confidence intervals to name a few 

 

The Z-Transformation of the Normal Distribution 
Similar to other probability distributions, the area under the normal curve represents the probability of occurrence of X.   

To more quickly calculate the area under the normal distribution curve statisticians have given us the Z-transformation, 
along with the Z-tables.  

To perform the Z-transformation, you can use the following equation. This will transform your random variable X, into a 
Z-value based on the distributions mean & standard deviation.  

𝑍 =
𝑋 −  𝜇

𝜎
 

Once we have the Z-score for any random variable (X). we can translate that into a probability of occurrence, using the 
table below.  

For example, what’s shown in the image below is Z = -2.0. Now what is the probability of a Z-score of 2.0? 

We can use the table for that. You can see that for a Z-score of 2.00, the area under the normal distribution curve is equal 
to 47.725%, and you can see that graphically in the image.  

If you happen to have a Z-score of -1.0, you would capture 34.134% of the distribution.  
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The Z-Transformation of the Normal Distribution 
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The Z-Transformation of the Normal Distribution - Example 
For example, let's say you've got a variable X (Grades on the CQE Exam) that follows the normal distribution with a mean 
value μ = 82 and a standard deviation σ = 6.    The Z-score for an exam grade of 70 can be calculated as: 

𝑍 =
70 − 82

6
= −2.0 

We can interpret this result by saying that the exam score of 70 is 2.0 standard deviations below the mean.  If you wanted 
to calculate the proportion of the population which scored less than 70% on the exam, it would look like the gray shaded 
area below on the distribution: 

 

Notice this distribution is not a reflection of the exam score (centered at z=0), but it's a reflection of the transformed z-
score associated with the exam.  We can then use the Z-score tables to answer any probability question associated with 
this value without having to use a calculator.   

Z-Transformation Example 
For example, the graph above shows all exam scores less than z = -2.0; however, you could also use the z-table to find the 
probability of a Z-score between -2 and 0, which graphically looks like this: 

 

Once you've performed the Z-transformation, you can now calculate the probability associated with your Z-value using 
the table below.   This Probability Table can be used to take your Z-value and convert it into the probability.   This table is 
potentially different from other Z-Probability tables in that it only provides the probability of positive Z values.   

Recall though that the Z-value is symmetric around the mean value, so if you were looking for the probability from -2.00 
to 0, it would be the same probability as that from 0 to +2.00. 


