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Failure space

Failure space

Safe space

Safe space

Standard space

Physical space

xi

xj

g(x) > 0

g(x) < 0

G(u) > 0

G(u) < 0

0

NatafE[Xi]

E[Xj]
E[X]

ui

uj

u∗

ϕn(u) =
1

√

2π
n e−

1

2
‖u‖2

= cste
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