
Support of DX :

∆X = {(x1, . . . , xn) |x1 ≤ · · · ≤ xn}

Support of CX :

∆U = {(u1, . . . , un) |F (−1)
1 (u1) ≤ · · · ≤ F (−1)

n (un)

Isoprobabilistic transformation, such that U = T (X) has distribution CX :

T : Rn → [0, 1]n

(x1, . . . , xn) 7→ (F1(x1), . . . , Fn(xn))

Pseudo-inverse isoprobabilistic transformation:

T−1 : [0, 1]n → Rn

(u1, . . . , un) 7→ (F (−1)
1 (u1), . . . , F (−1)

n (un))

The objective is to study the inclusions T (−1)(∆U ) ⊂ ∆X and T (∆X) ⊂ ∆U
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