
Normal distribution tables

Table 1 gives the CDF Φ(x) = P(X ≤ x) of a
standard normally distributed random variable
X ∼ N(0, 1),

Φ(x) =
1√
2π

∫ x

−∞
e−

1
2
y2 dy.

This corresponds to the shaded area in the
figure to the right. For x < 0, we can
use Φ(x) = 1 − Φ(−x), since the standard
normal distribution is symmetric about zero.
To interpolate, use the formula

Φ(x) ≈ x2 − x

x2 − x1

Φ(x1) +
x− x1

x2 − x1

Φ(x2).
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Table 1

x Φ(x) x Φ(x) x Φ(x) x Φ(x) x Φ(x) x Φ(x)

0.00 0.5000 0.50 0.6915 1.00 0.8413 1.50 0.9332 2.00 0.9772 2.50 0.9938

0.05 0.5199 0.55 0.7088 1.05 0.8531 1.55 0.9394 2.05 0.9798 2.55 0.9946

0.10 0.5398 0.60 0.7257 1.10 0.8643 1.60 0.9452 2.10 0.9821 2.60 0.9953

0.15 0.5596 0.65 0.7422 1.15 0.8749 1.65 0.9505 2.15 0.9842 2.65 0.9960

0.20 0.5793 0.70 0.7580 1.20 0.8849 1.70 0.9554 2.20 0.9861 2.70 0.9965

0.25 0.5987 0.75 0.7734 1.25 0.8944 1.75 0.9599 2.25 0.9878 2.75 0.9970

0.30 0.6179 0.80 0.7881 1.30 0.9032 1.80 0.9641 2.30 0.9893 2.80 0.9974

0.35 0.6368 0.85 0.8023 1.35 0.9115 1.85 0.9678 2.35 0.9906 2.85 0.9978

0.40 0.6554 0.90 0.8159 1.40 0.9192 1.90 0.9713 2.40 0.9918 2.90 0.9981

0.45 0.6736 0.95 0.8289 1.45 0.9265 1.95 0.9744 2.45 0.9929 2.95 0.9984

0.50 0.6915 1.00 0.8413 1.50 0.9332 2.00 0.9772 2.50 0.9938 3.00 0.9987

The quantile function Φ−1(p) is tabulated below for various values of p.

Table 2

p 0.900 0.950 0.975 0.990 0.995 0.999 0.9995

Φ−1(p) 1.2816 1.6449 1.9600 2.3263 2.5758 3.0902 3.2905


