
Explanation for Z-score  

Usage of pnorm and qnorm

 gives the value of 

, gives the value 

p  for probability, q  for quantile

 gives the value of z which makes 

, gives the value of z which makes 

 

pnorm  

Question: How to calc ?

When we have standard normal random variable ,



We can use pnorm() to calc probability: pnorm(y) = 

In order to answer previous question, we introduce Z-score.

And we have this equation:

qnorm  

Assume that , we want to know the value of x.

Again, consider standard normal r.v. first, if we have 
, what is ?

Answer: z=qnorm(q).

So we recover the value of x by .
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