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Sampling Distribution Theory – Part 4

❑ Z transform

❑Why transform?



Z Transformation

Used to standardize a normal random variable (X)  

Standardized variable is Z

Z =  

Z has standard normal distribution

Z ~        (        ,       ) 

Z is number of _______________that X is above or below mean 
of ____.



Why transform?

❖ To avoid having to integrate PDF of normal distribution:   

to calculate __________________ under normal curve

❖ Rather, probabilities/_______  have been calculated & 
tabulated for a “standardized” normal variable Z (   ,   )

  
❖Table A.3 has probabilities under normal curve when μ 

=____ and σ2 = ____

❖ Would be impossible to create tables for every possible 
μ and σ (input variables)
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You are free

 to Share – to copy, distribute, display and perform the work

 to Remix – to make derivative works

Under the following conditions

 Attribution — You must attribute the work in the manner 
specified by the author or licensor (but not in any way that 
suggests that they endorse you or your use of the work). 

 Noncommercial — You may not use this work for 
commercial purposes. 

 Share Alike — If you alter, transform, or build upon this 
work, you may distribute the resulting work only under the 
same or similar license to this one. 



THE END
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