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FX(x) = P (X ≤ x) =
∫ x

−∞(2πσ2)
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2 exp− (x−µ)2

2σ2 dx
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fX(x) = (2π)−
n
2 |V |−

1
2 exp [−

1

2
(x − µ)V −1(x − µ)T ]
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µ = (E(Xi))i∈[1,n]

V = (E[(Xi − µi)(Xj − µj)])(i,j)∈[1,n]2
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• F (t) = u

• ∂F
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w : h → w(h) = sup
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P (maxi,j [wi(h), wij(h)] > ε) = o(hN )
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h ↓ 0
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• E(χk(Au)) = λ(S)(−1)k

∫
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• E(χ(Au)) = λ(S)(−1)N−1
∫

xN>0

∫

z∈ E F N(N−1)
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Eχ(A) = λ(S)(2π)
N+1

2 |Λ|
1
2 σ−(2N−1)exp− u2

2σ2

∑[N−1
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