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A continuous random variable X is said 
to have a normal distribution if its 
probability  density function is given 
by 
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Standard normal variable: 
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Distribution function of a Standard normal 
variable: 
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Mean of normal distribution: 
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Variance of normal distribution: 
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Mean deviation of normal 
distribution: 
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Median of normal distribution: 

.),(~ 2 MbemedianandNXLet 

2

1
)( 



M

dxxf

2

1

2

1
,

2

2

1











 


M x

dxeOr 




dzdx

z
x

Let












;,

dzedzeOr
z

M

z
2

0

2

1 2
2

2

1

2

1

2

1
,











 






.)(;0, 






MMedian

M
So Mr. Pradip Panda, Department of Statistics, 

Serampore College 



Mode of normal distribution: 
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Points of inflexion of the normal 
distribution: 
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Even Order Central Moments 
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Odd Order Central Moments 
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Recursion Relation for Moments 
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Quartile Deviation 
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