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standard deviation (σ , s, sd)

A measure of dispersion that is equal to the square root of the

variance:

σ = √ σ 2 = √ 1

n
Σ(X − µ)2

As with the var iance, Bessel’s correction is perfor med in the sd of

a sample; it is defined as

s = √ s2 = √ 1

n − 1
Σ(x − x)2

The standard deviation plays a central role in the nor mal

distr ibution. See also: rule of three sigma.


