
Dvvljqphqw 51

41 Glvfxvv wkh iroorzlqj vwdwhphqw=
�Wkh Jdxvv0Pdunry wkhruhp lpsolhv wkdw wkh Pd{lpxp olnholkrrg hvwlpdwru

zloo dozd|v kdyh vpdoohu yduldqfh wkdq wkh Ohdvw vtxduhv hvwlpdwru�1

51 Glvfxvv wkh pdlq lpsolfdwlrqv ri qrw nqrzlqj wkh h{dfw glvwulexwlrq ri
wkh glvwxuedqfh +%, iru wkh Ohdvw vtxduhv dqg Pd{lpxp olnholkrrg hvwlpdwruv1

61 Vkrz wkdw e dqg v5 duh lqghshqghqw udqgrp yduldeohv1

71 Vxssrvh gdwd duh jhqhudwhg e| wkh iroorzlqj prgho

|l @ �4 . �5{l . %l>

zkhuh { lv dq lqghshqghqw yduldeoh/ l lv dq lqgh{ iru lqglylgxdov dqg %l duh
lqghshqghqwo| +dovr iurp doo {l, qrupdoo| glvwulexwhg Q
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ixqfwlrq ri |l/ iru d jlyhq {l> lv wkhq jlyhq e|
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d, Jlyh dq h{suhvvlrq iru wkh orj0olnholkrrg frqwulexwlrq ri revhuydwlrq l/
cl
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= H{sodlq zk| wkh orjolnholkrrg ixqfwlrq ri wkh hqwluh vdpsoh lv jlyhq
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e, Rewdlq wkh �uvw rughu frqglwlrqv dqg vkrz wkdw wkh| doo kdyh h{shfwdwlrq
}hur iru wkh wuxh sdudphwhu ydoxhv1

f, Vxssrvh wkdw {l lv d gxpp| yduldeoh1 {l @ 4 iru pdohv +wkh �uvw Q4

revhuydwlrqv, dqg {l @ 3 iru ihpdohv1 Ghulyh wkh �uvw rughu frqglwlrqv iru
Pd{lpxp olnholkrrg dqg vkrz wkdw wkh PO hvwlpdwruv duh jlyhq e|
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Zkdw lv wkh lqwhusuhwdwlrq ri wkh wuxh sdudphwhu ydoxhv �4 dqg �5 lq wklv fdvhB

g, Suhvhqw wzr zd|v ri hvwlpdwlqj wkh dv|pswrwlf fryduldqfh pdwul{ iru e�
dqg frpsduh wkh uhvxowv1

81 Ohw |l ghqrwh wkh qxpehu ri wlphv lqglylgxdo l ex|v wredffr lq d jlyhq
prqwk1 Vxssrvh d udqgrp vdpsoh ri Q lqglylgxdov lv dydlodeoh/ iru zklfk zh
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revhuyh ydoxhv 3/4/5/111111 Ohw {l eh dq revhuyhg fkdudfwhulvwlf ri wkhvh lqglylgx0
dov1 Li zh dvvxph wkdw/ iru jlyhq {l> |l kdv d Srlvvrq glvwulexwlrq zlwk sdudphwhu
�l @ h{s i�4 . �5{lj > wkh suredelolw| pdvv ixqfwlrq ri |l frqglwlrqdo xsrq {l
lv jlyhq e|

S i|l @ | m {lj @
h��l�|l

|$

d, zulwh grzq wkh orjolnholkrrg ixqfwlrq iru wklv vr0fdoohg Srlvvrq uhjuhvvlrq
prgho1

e, Ghulyh wkh vfruh yhfwru1 Xvlqj wkh Srlvvrq glvwulexwlrq lpsolhv wkdw
H +|l m {l, @ �l= Vkrz wkdw wkh vfruh kdv h{shfwdwlrq }hur1

g, Ghulyh dq h{suhvvlrq iru wkh lqirupdwlrq pdwul{1 Xvh wklv wr ghwhuplqh wkh
dv|pswrwlf fryduldqfh pdwul{ ri wkh PO hvwlpdwru dqg d frqvlvwhqw hvwlpdwru
iru wklv pdwul{1

91 Wkh iroorzlqj uhjuhvvlrq htxdwlrq lv hvwlpdwhg dv d surgxfwlrq ixqfwlrq
iru T =
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zkhuh vwdqgdug huuruv duh jlyhq lq sduhqwkhvhv/ N lv fdslwdo dqg O lv oderu1

d, Whvw wkh k|srwkhvlv wkdw fdslwdo dqg oderu hodvwlflwlhv ri rxwsxw duh lghq0
wlfdo1

e, Whvw wkdw wkhuh duh frqvwdqw uhwxuqv wr vfdoh1
f, Dvvxph wkdw |rx frxog qrw uhmhfw wkh k|srwkhvlv lq e,1 Vkrz krz |rx

frxog xvh wkdw wklv k|srwkhvlv dssolhv lq wkh srsxodwlrq wr lqfuhdvh wkh h!flhqf|
ri |rxu hvwlpdwru1
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