Os50 UOUOOOOn

1 ODo0Oogd

X1, X2,...,X, 000 (00)00 f(z/¢) 0000000D0000000000000006
00000 ©CRF(k0000)0000000007 =T(X1, Xs,...,X,) 00000000
0000 »n000D0000000000D00000D0000000000000000000
00000000000000000000000000000000000000000000
0000000000000 0000000000000000000000000000000
ooooooo

X00D0000D0T 0000000007 00000000000000000000000
0000000000000000

0 5.1 0X1, X, X300000000 Bi(l,p),0<p<1000000000000000
0ooooooog

X ={(o, 0, 0), (0, 0, 1), (0, 1, 0), (1, 0, 0), (0, 1, 1), (1, 0, 1), (1, 1, 0), (1, 1, 1)}

0000821, 22, #3) =214+ 22 +23 00000S(-) 0000 0,1,2,30000X 000
ooooo

S(H) 0o 0ooo
0 (0, 0, 0)
1 (07 07 1)7 (07 17 0)7 (17 07 0)
2 (07 17 1)7 17 07 1)7 (17 17 0)
3 (1,1, 1)

ooooosS=100000100 100000000000000000O0CDOOOOOBO
ood

0000T=T(X1, X2, X3)=X1X+ X3 000ODODOOOOOOOSO TOOOODOOO
0000 (X1, Xe,X3) OOOOODOOOOODDOOODOODODO

ugg |7o0 le,le,X:;\T(') SO fx; x5, x55()
] A
> 1+2p :f
(0, 1, 0) 0 e 1 3
(1, 0, 0) 0 R 1 1
(0,1, 1) 1 e 2 3
(1,0, 1) 1 T 2 1
(1,1, 0) 1 5 2 3
(1,1, 1) 2 1 3 1

000 SO00000O0D (X5, Xe,X3)00ODODOOOOD pO000000O0DOOTOOODOO
00 (X1, X2, X3) 00ODOODOO p000D0O0O0O0ODOOOO



120 os0 000000

1.1 0O00o0oOooOoo

00 5.1 0Xi1, Xs,...,X, 000 (00)00 f(z/) 0000D0000000000 »0O0
0000000000000 e®©O00D0000 S=258(X1, X2,...,X,)0 6000000
000000S=s0000000 (X1, Xo,...,X,) 00000000000 sO000000
0000000000000

052 0X;,X, 00000 N(p,1) 000000000 2000000000008 =
S(X1,X2)=X1+ X, 0OOOOOOOO0OOOO0OOD0O0O0ODOO0O0O0O0OO

S=X1+X2
R=X; —Xo

0oooo(S,R) 0 (X1,X2)00ODO0ODOOODOODOOODODDODODODOODO SO ROODO
gooooo ( ) () )
_ frs(rs) _ fr()fs(s) _
fristrls) = fs(s)  fs(s) fa(r)

oooooooao
1 1 2
)= ———e " /4
fr(7) Nz
00000oO0SO0000o0 ROOOODOOOO ¢0D0DOOO0DDOODODO(S, RO (X1, X2)
0000000000S0000000 (X, X2)00ODDOOO0OO0O0O 0000000000000

goooooooobobooooooooobobooooo

00 5.2 0Xp,Xo,...,X,000000000 f(z|6),0c©00000000000000 n
00000000000000 8 = S1(X1, Xa, ..., Xn), So = 82(X1, Xo, ..., Xn), ..., S =
S¢(X1, X2, ..., X,) 0000000000008 =s1,82 =s9,...,5 =s,0000000
(X1, X2,...,X,) 00000000000 sy, s2,...,s, J000000 00000000
0o0oo

053 0X1,X0,...,X, 00000000
fg(Z):02(1—0)1_2]1{0,1}(2’), ,ZER, 06(07 1)
goooooooo nDDDDDDDDDDX:(X1,X2,...,Xn)DDDDS(X)ZE?lei
0ooo0oopoo00 0000000000000 0O00O0O0CO0000O000000000O0
000Do0o0o0oooo0oooooooddd® = (21, @2, ...,2n) 000
P(X=a S=
]}»(X:mwzs):u
P(S=s)

06e(0,)000D00O0O0ODODDOODOOOO

ps=9= (1 )0a-0"" 10 0me

0
P(X=a S=5) = [[P(Xi=m)
=1
= H 071 (1 —0)' "% T g 1y (ws)

<
1
-

= 05(1 — 9)"75 H H{O, 1}(11)
i=1



1. 0Oo0Ooo 121

00000000000 Bs ={(z1, %2, ..., &n):2;=0,1,3" 2, =s} 00000
1

(%)

0000e0D000D0000D0S(X)0 Ae(0,1)0000000000OO00O

P(X =a|S =s) =

I g, ()

1.2 0000
gooooooooboooooOooobOOoO0oOooOooOOoOoOOOO0OoOOOO0OoOooooooOOon
gooooOoooooooooooooOobOOo0ooOoOoooOooOoOoOoOoOO00OoOoooooooo

00 5.1 Oo-00000 »000000000 (R?, BR™))O0000000 P={Py:0€ O}
000X 0O P,0000000000000000008(X)0 ¢e©O00000000000
00000000 (RY, B(R™) 000000000000 RO SO000000 go0POO

0Doooooo
dPy

5 (@) = 90(S(x))h(x) (5.1)

oooooooood

00 MooooooooooooobooooooooOooOoOOOo0O0OoOooOoboOoOooboOooboOoobooo
c-00000 vOOOOODOODDO (R, BR™)OODODOODOODOODOODODODOOOOOO
oooo soooooooooooooooon

PoX =2) = > Po(X ==,5=5s)
t
= Py(X ==,5=5(x)
Po(S = S(x))Py(X = |5 = S(x))
000! 0SO0000000000000 Py(X =2|S=S()0 ¢000000000

ge(S(x)) = Po(S=5(x))
h(z) = P(X=|S=5(=))
Doooooo
000O0(.1)00000000000s=S(x)000000000
Po(S =s) = > Pe(X =vy)
Y: S(Y)=s
= > 90(S(w)h(y)
Y: S(Y)=s
= go(s) > h(y)
Y:S(Y)=s
lnDoooooo

(X =z} ={X=2}n(Us{S=}) =Us({X =2} n{S=s}

00o0o0o0ooooooOon S(e)=t000000 «e0000000000000T(2)=t0
0000 ¢t0000oo0oo0o0o0ooooooooo0ooobo0oooooooon



122 os0 000000

oooooooo
Po(X =2, S=5)
Po(S =)

go(s)h(x)
90(5) 2y 5(3y)=s M(¥)

h(x)
2y s(y)=s MY)
gopooeO0OOODODDODOODO O

Po(X =x|S=s) =

0 5.4 0X1,Xs,...,X, 0000000
1
Ix(z|0) = 5]1(0,9)(9&)
DDDDDDDDDDDDDDDDDG>ODDDDX=(X1,X2,...,Xn)DDDDDDDD
Ooo
1
f(z|0) = 97]1(0,9)"(“7)

1 .
= o H{lg%xn z; < 9}]1{121%1” xz; > 0}

= go(max(z1, x2, ...,zn))h(x)
ooooooo Dm:(xl,zz,...,a:n) oooooood
X(n) = Il’laX(AX'l7 XQ, ey Xn)

06e(0,00)0000000000

055 0X=(X1,X2,...,X,) 0000 k000000000 OO0ODOOODOODOOOO
ooooooo0ooooooooo

k

f(@|0) =exp | > ci(0)Ti(x) — d(6) + S(m)| I{= € A}
i=1

000000000000hA(@) =exp[S@)]|I{zec A} 0000000000000

T:(Tl(X)a TQ(X)aaTk(X))
gedfdoooooooo
056 0Xi,Xe ...,X,00000 N 1)ODDODDODOD nOO0OD0ODO0OOOOODODOO
ooo
My fil0) = Ty exp[— (@i — 0)] = P2 > (i~ 0)
i=1 K2 1:1\/5 2 g (2 )n/2 2 < K

Il
—~
N
a2
~
©
I¢]
fel
T
=
8
&7
|
|
2,
o]
el
T
|
N | =
8
=N



1. 0Oo0Ooo 123

0000000000S8(X1, Xa, ..., Xp) =", X; 0000
g(s|9) = exp[stgO},
1 n
h(z1, 2, ..., zn) = exp[—gzxﬂ
i=1
goooooooooo S(Xl,XQ,...,Xn)zzzl:lXiDDDDDDDDDDDDDDDD
0 5.7 0X1,Xs,...,X, 00000 N(u,02)000000 n0000000000000
0060=(u,02) 0000
0, f(zi|0) = T Lexp _t (u)Q
=1 k3 7,:1\/50_ 2 p

- e[ (5]

1 n
2 i=1
1 1 &, - 5
= Wexp{fﬁ(z‘ri fQuinJrn,u )}
im1 i=1

0000000000
n
S1(X1, Xo, .0, Xn) =D X, So(X1, X, ..., Xpn) =D X7
3 =1
0oo

1 1 )
g(s1, s2|10) = Gro?)i/2 exp{—ﬁ(w = 2ps1 +np )},
h(xl,atg,...,zn) = 1

00000y, X; 0 ¥r,X200000000000000
n n 1 n
(Z Xis ZXZZ) — (Xn, — Z(Xi - Xn)?)
=1 =1 i=1

0000000000(X,, 22453k, (X;—X,)?) 00000000000000000000
000000000 000ooo0ooo00oooooon

058 0Xi,Xo,...,X, 00000
1
f(z]0) = ﬂﬂ(al,ew(@

000000 n00000D0O0ODODOOOODOB=(61,02),02>60000000000

n mn 1
I f (i) 6) iy — Lo, 00)(x:)

1 n
= Wnizlﬂ(Gl,Gg)(xi)

1 n
@ — o2 = onwm W) L 02 (9m)



124 os0 000000

oOoD20000 Oy1 = minfz1, z2, ..., Tn|, Yyn = max[zi, x2, ..., ¢, 0000000000

(min[X71, Xo, ..., Xul], yn = max[X1, Xo, ..., X,]) 000000O00D0DO

00 5.1 MDO0OOO0OO0OO0OOOOOOOOOOOOOODOOOOO

oo O
S1 = Si(Xy, Xo, ..., Xn),
So = So(Xy, Xo, ..., Xn),
Se = Se(X1, Xo, ..., Xn)
goooooooooooooo
L z1, 2, ..., xn) =1 f(zi| 0) = g(s1, s2, ..., sn|O)h(z1, 2, ..., Tn)
00000000 Os; = S(x1, @2, ..., @n),i=1,2,..., 00000000 L(8| z1, 2, ..

. Tn)

0600000000 g(s1,s2,...,8/0)0 $000000000000000000000D0O

goooooooo

2 0O0O0Od

005.1| 0Xy, X, 00000 N(0,1) 0000000000 200000000000

{ S=X1+ X2
R=X; — Xy
0000000000000000

(1) SO RODOD COV(S, R) =E[(S —E[S))(R—ER])) 00000
(2) (S, R)000D000000D00000
(3 ROODODOODOOOOO
(4) SO RODODDOO0ODODOO

0052 MO000 XO000O0O00O0

||
f(x|9):(g) a—e)t-l=l  z=—10,1

O

0000000000 10000000000D00000O0<é< 100000000000

_ _ _ _ 2, (le)
ooooo
2
01 < z; < 02 <= 01 < min[z1, z2, ..., Tn] < max[zi, 2, ..., Tn] < 02

oooooo



o~ o~ —~

N
~

w
=

N
=

2. 0000 125

SO0000o00o00 Sooo00o0o0o000 XO0ooooooooooosSo enooOO
oobooooooooo

SO 00000000 DOOODOODODO
TOeOOODOOODOOOODOOODO

SO0 TOMSEODOO 2000000000000 ¢000000 MSEOODOODOO
SO TOMSEOUOOOOOODOOOOO)



