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Review of approximating functions to cumulative normal distribution function

WANG Jingjing, YANG Zhengling
(School of Electrical Engineering and Automation, Tianjin University, Tianjin 300072, China)

Abstract: Fisher z transformation is an explicit elementary function, which can be used to approximate the cumulative
normal distribution function ( cumulative distribution function of the standard normal distribution). The evaluation criteria of
approximating the cumulative normal distribution function were introduced. The expressions of some typical approximating
functions and the absolute maximal distance error between cumulative normal distribution function and the approximating

functions were summarized.
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