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Abstract
The empirical rule, or 68-95-99.7 rule, states that for a normal distribution, almost all values lie within 3 standard deviations of the mean. It is a rule of thumb that applies to data sets with frequency distributions that are mound shaped and symmetric, also as a simple test for outliers (if the population is assumed normal), and as a normality test (if the population is potentially not normal). We investigate the behavior of the empirical rule when (a) the data set is a non- normal population and (b) the data set is a simple random sample from a normal distribution. The latter case would include a comparison with Chebyshev inequality.
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