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Two standard normal functions according to Gauß
Density function ϕ(u)

ϕ(u)=(1/√2π) ·e−(1/2)·u2
ϕ(u) (−∞ < u < ∞) [1]

Distribution function φ(u)

φ(u)=(1/√2π) ∫ e−(1/2)·t 2
dt −0,5

−∞

u
φ(u) [2]
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