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41 Frqvlghu wkh qrqvwrfkdvwlf prgho +| ' 8 E+|n��
e1 D 50f|foh E	+�c 	+2�/ zlwk 	+� 9' 	+2c lv d

vroxwlrq +| ' 	+� li | lv rgg dqg +| ' 	+2 li | lv hyhq/ zkhuh 	+2 ' 8 E	+�� dqg 	+� ' 8 E	+2�1
D vwhdg| vwdwh 7+ ' 8 E7+� fdq eh uhjdughg dv d ghjhqhudwh 50f|foh lq zklfk 	+� ' 	+2 ' 7+�
Frqvlghu SOPv zklfk doorz iru 50f|fohv/ l1h1 wdnlqj wkh irup +| ' +� li | lv rgg dqg
+| ' +2 li | lv hyhq1 Rewdlq wkh fruuhvsrqglqj H0vwdelolw| frqglwlrq iru d vwhdg| vwdwh
7+ +wklv lv nqrzq dv wkh vwurqj H0vwdelolw| frqglwlrq iru d vwhdg| vwdwh,1

51 Iru wkh prgho +| ' 8 E+|n��
ec zulwh grzq wkh frqglwlrq iru H0vwdelolw| ri d 50vwdwh

Pdunry VVH E+W�c +
W

2�1 Xvlqj wkh idfw wkdw wkh hljhqydoxhv ri d pdwul{ duh frqwlqxrxv
ixqfwlrqv ri lwv hohphqwv/ vkrz wkdw li d 50f|foh E	+�c 	+2� h{lvwv wkhq VVHv vx!flhqwo|
forvh wr wkh 50f|foh duh H0vwdeoh li 8 �E	+��8

�E	+2� 	 �1

61 Frqvlghu wkh edvlf qrqvwrfkdvwlf ryhuodsslqj jhqhudwlrqv prgho zlwk whpsrudu| htxl0
oleulxp jlyhq e| T �E?|�?| ' .W

|
EL �E?|n��?|n��1 Xqghu wkh dvvxpswlrq ri srlqw h{shf0

wdwlrqv zh kdyh

T �E?|�?| ' L �E?e

|n��?
e

|n�c

zkhuh ?e

|n� lv wkh iruhfdvw ri ?|n� pdgh dw wlph |1

+d, Vxssrvh wkdw LES� ' S�3j*E�� j� dqg T E?� ' ?�n0*E� n 0�czkhuh jc 0 : f1 Vkrz
wkdw ?| fdq eh vroyhg h{solflwo| dv ?| ' 8 E?e

|n��� Vkrz wkdw wkhuh lv d xqltxh lqwhulru
vwhdg| vwdwh dw ?| ' �1

+e, Vkrz wkdw wkh vwhdg| vwdwh lv dozd|v zhdno| H0vwdeoh dqg wkdw wkh frqglwlrq iru
vwurqj H0vwdelolw|/ xqghu SOPv zklfk shuplw 50f|fohv/ lv wkdw 0n 2 : j1

+f, Vkrz wkdw wkhuh gr qrw h{lvw 50f|fohv li j : 2 n 0/ exw wkhuh gr h{lvw vxqvsrw
htxloleuld +VVHv,1
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+l, Irupxodwh wkh A� pdsslqj dqg wkh RGH gh�qlqj H0vwdelolw| ri d wzr0vwdwh Pdunry
VVH E?W�c ?

W

2� dqg fdofxodwh wkh H0vwdelolw| frqglwlrq dqdo|wlfdoo|1 Vkrz wkdw H0vwdelolw|
uhtxluhv |oE(A � 	 � +klqw= vkrz wkdw _i|E(A � ' f,1
+ll, Yhuli| qxphulfdoo| wkdw iru j ' e dqg 0 ' � wkhuh lv d wzr0vwdwh Pdunry VVH zlwk
Z�� ' Z22 ' f��1 Ilqg wkh htxloleulxp ydoxhv E?W�c ?

W

2�1 Fkhfn qxphulfdoo| zkhwkhu lw lv
H0vwdeoh1
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