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 FORM approximation (Hohenbichler & Rackwitz 1983) 

① Series system 
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② Parallel system 
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→ may have huge errors due to curvatures 

→   better linearization point?  

   “joint design point” 

   Hard to find or may not exist 

Note: One could find such important domain using an adaptive sampling technique 

Kurtz, N., and J. Song (2013). Cross-entropy-based adaptive importance sampling 
using Gaussian mixture. Structural Safety. Vol. 42, 35-44. 

 

③ General system? 

⇒ No direct FORM approximation 
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