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This is a 5k option for those who want normal and inverse normal distribution functions without having to load the whole 317k Stat LE Flash App.

	DISTRIBUTION FUNCTION
	SIZE UNTOKENIZED
	SIZE TOKENIZED

	normack(p, (,()
	1153
	1266

	normcdf(l,u,(,()
	235
	247

	norminv(p, (,()
	2100
	2273

	normpdf(x,(,()
	188
	195

	erf(x)
	1324
	1558


Distribution Descriptions, Parameters and Dependencies:

normack(p,(,()

norminv(Area p, mean (, std dev ()

Inverse Normal Cumulative Distribution Function

Needs: none

(Only included for academic interest, use norminv(p,(,() instead)
normcdf(l,u,(,()
normcdf(Lower Value,Upper Value,mean (, std dev ()

Normal Cumulative Distribution Function

Needs: erf

norminv(p,(,()

norminv(Area p, mean (, std dev ()

Inverse Normal Cumulative Distribution Function

Needs: none

normpdf(x,(,()

normpdf(X Value, mean (, std dev ()

Normal Probability Distribution Function

Needs: none

ACKNOWLEDGEMENTS
ERROR FUNCTION:

erf(x)

Alan J. Miller (Honorary Research Fellow, CSIRO Mathematical

& Information Sciences)

mailto:amiller@bigpond.net.au
http://users.bigpond.net.au/amiller/
http://users.bigpond.net.au/amiller/NSWC/erf.f90
http://computation.pa.msu.edu/phy201/worksheet3.alternative.f90
Bhuvanesh Bhatt

bbhatt1@triton.towson.edu
Bhuvanesh Bhatt's MathTools v2.4.3’s erf

http://technicalc.org/bbhatt/
http://technicalc.org/packages/mathtools/mathtools.zip
http://technicalc.org/packages/mathtools/MathTools.pdf
Eric Weisstein’s MathWorld at Wolfram Research

http://mathworld.wolfram.com/Erf.html
Wikipedia, The Free Encyclopedia

http://en.wikipedia.org/wiki/Error_function
INVERSE NORMAL CUMULATIVE DISTRIBUTION FUNCTION:

normack(p,(,()

norminv(p,(,()
Peter J. Acklam
pjacklam@online.no
“An algorithm for computing the inverse normal cumulative distribution function”
http://home.online.no/~pjacklam/notes/invnorm/
“The URL http://lib.stat.cmu.edu/apstat/241 contains FORTRAN code which was published in Applied Statistics, vol. 37, pp. 477-484, 1988.”
Note: Peter’s algorithm is implemented as normack(p,(,(). However, AS241 is implemented in norminv(p,(,() because that algorithm is more accurate by 2 decimal places on the TI 68k architecture. (See Excel file)

NORMAL DISTRIBUTION:

normpdf(x,(,()
normcdf(l,u,(,()
Wikipedia, The Free Encyclopedia
http://en.wikipedia.org/wiki/Normal_Distribution
Eric Weisstein’s MathWorld at Wolfram Research

http://mathworld.wolfram.com/NormalDistribution.html
Please alert me to any errors or problems.
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