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41 Frqvlghu wkh vwdqgdug ohdvw vtxduhv irupxod
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Wklv irupxod dulvhv lq �wwlqj wkh uhjuhvvlrq htxdwlrq +� ' S�%�ne� xvlqj gdwd � ' �c ���c A
rq wkh & � � lqghshqghqw yhfwru %� dqg wkh ghshqghqw yduldeoh +�c vr wkdw S plqlpl}hvS
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iru wkh prphqw pdwul{ dqg wkh frh!flhqw yhfwru vkrz e| pdwkhpdwlfdo lqgxfwlrq rq
wkh qxpehu ri gdwd srlqwv wkdw S fdq lqvwhdg eh frpsxwhg xvlqj wkh uhfxuvlyh ohdvw
vtxduhv +UOV, irupxodh
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51 Frqvlghu wkh prgho
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+d, Iru wkh ghfuhdvlqj jdlq fdvh �
|
$ f/ dsso| wkh vwrfkdvwlf dssur{lpdwlrq whfkqltxh

wr rewdlq wkh frqglwlrq iru vwdelolw| xqghu ohduqlqj ri d vwhdg| vwdwh 7@ ' sE7@�1 Wkdw lv/
wuhdwlqj wkh deryh htxdwlrq dv dq VUD/ vkrz krz wr rewdlq wkh dvvrfdlwhg RGH dqg
�qg wkh fruuhvsrglqj vwdelolw| frqglwlrq1

+e, Iru wkh frqvwdqw jdlq fdvh �
|
' � iru f 	 � � �/ ghulyh wkh orfdo vwdelolw| frqglwlrq

iru d vwhdg| vwdwh 7@ ' sE7@� xvlqj wkh vwdqgdug uhvxowv rq wkh orfdo vwdelolw| ri gl�huhqfh
htxdwlrqv1

61 Frqvlghu d yduldwlrq ri wkh frezhe prgho lq zklfk R| ghshqgv rq wkh revhuydeoh h{0
rjhqrxv yduldeoh �| udwkhu wkdq �|3�=
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zkhuh 0| dqg #
|
duh lqghshqghqw zklwh qrlvh surfhvvhv1 +Khuh �| lv xqlyduldwh dqg #

|

lv xqrevhuyhg,1

+d, Rewdlq wkh xqltxh UHH dqg vkrz wkdw lw fdq eh zulwwhq lq wkh irup

R| ' 7@ n7K�|3� n �|c

iru vxlwdeoh 7@c7K dqg �| zklwh qrlvh1

+e, Vxssrvh djhqwv iruhfdvw dffruglqj wr

Re
|
' @|3� n K|3��|3�c

zkhuh @|3�c K|3� duh hvwlpdwhg lq wkh xvxdo zd| e| UOV +�ohdvw vtxduhv ohduqlqj�,1

+l, Iru wkh SOP R| ' @n K�|3�n�|/ rewdlq wkh A 0pdsslqj iurp wkh SOP wr wkh DOP
dqg �qg wkh H0vwdelolw| frqglwlrq iru wkh UHH
+ll, Rxwolqh wkh vwhsv ri wkh vwrfkdvwlf dssur{lpdwlrq dujxphqw xvhg wr rewdlq wkh
vwdelolw| frqglwlrq iru wkh UHH xqghu ohdvw vtxduhv ohduqlqj dqg vkrz wkdw wkh frqglwlrq
lv lghqwlfdo wr wkh H0vwdelolw| frqglwlrq1

71 Frqvlghu wkh Fdjdq prgho
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Wkh sdudphwhu b lv dvvxphg wr eh nqrzq1
+d, Vkrz wkdw jhqhulfdoo| wkhuh h{lvwv d xqltxh UHH ri wkh irup
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+e, Vxssrvh djhqwv kdyh d SOP ri wkh irup +| ' @ n K�| dqg iruhfdvw dffruglqjo|1
Ghulyh wkh A�pdsslqj dqg wkh H0vwdelolw| frqglwlrqv1

81 Frqwlqxlqj rq Sureohp 7/ vxssrvh djhqwv xsgdwh wkh sdudphwhuv ri wkhlu SOP
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xvlqj wkh UOV dojrulwkp1 Zulwh grzq wkh ghwdlov ri wkh dojrulwkp1 Xvlqj qxphulfdo
sdudphwhu ydoxhv > ' D/ q ' f�H dqg B ' �/ zulwh d Pdwode urxwlqh wr vlpxodwh wkh
UOV ohduqlqj dqg vkrz wkh uhvxowv iru @|/ K| dqg +|1
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