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The Element of Probabilty of the Singular Multinormal

Distribution and its Generalized Density Function
Lu Guo-bing Wu Yu-wei
Abstract

This paper deals with the singular multinormal distribution. Its element
of probability in whole space is given and the lower-dimension sub-space is
uniquely determined in which the total probability is located. The generalized
density function of the singular normal distribution is alsa deducted in this

paper.
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