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TRANSFORMACE EMPIRICKEHO ROZDELENI NA NORMALNi ROZDELENI
S POUZITIM JOHNSONOVY TRANSFORMACE A METODY SYMETRICKYCH
KVANTILU
TRANSFORMATION OF AN EMPIRICAL DISTRIBUTION TO NORMAL DISTRIBUTION
BY THE USE OF JOHNSON SYSTEM OF TRANSLATION AND SYMMETRICAL
QUANTILE METHOD

L. Friebel, J. Friebelova

Abstract

This article deals with approximation of empirical distribution to standard normal distribution using Johnson
transformation. This transformation enables us to approximate wide spectrum of continuous distributions with a
normal distribution. The estimation of parameters of transformation formulas is based on percentiles of empirical
distribution. There are derived theoretical probability distribution functions of random variable obtained on the
base of backward transformation standard normal distribution in the paper. The Method is introduced on
practical example.
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Abstrakt

Clanek se zabyva aproximaci empirického rozdéleni normovanym normélnim rozd&lenim pomoci Johnsonovy
transformace. Tato transformace umoziuje aproximovat normalnim rozdélenim vétSinu spojitych rozdéleni. Pii
odhadu jednotlivych parametrii transformac¢nich vzorct se vychazi z percentili konkrétniho empirického
rozdéleni pravdépodobnosti. V ¢lanku jsou dale odvozeny teoretické hustoty nahodné veliiny ziskané na
zéklad¢€ zpétné transformace normované¢ho normalniho rozdéleni. Metoda je pfedvedena na praktickém piiklade.
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