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DG
T

G−1(−∞,y)
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σ
√
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−(G(x) − a)2

2σ2

}
∣

∣

∣

∣

dG(x)

dx

∣

∣

∣

∣

dx.
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V G
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dt.
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xj+1 − xj

g(xj)

ú 1

b
√

L

L
∑

j=1

(zj − a) =
1

b
√

L

L
∑

j=1

(

xj+1 − xj

g(xj)
− a

)

.
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ô�) Ç ®
°���ø
��ó��C��ó
ô±õ�
���ñ�ø�ô


ô±õ0ò
ø�û�ú(õ0ô"�-	�ô#��ö���ó
ù
ÿ
ð0ùº�0ø#��ú!�
ú
ÿ
ø
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√
L

b
.

Æ�ô#��ú�ô
�
ú(õrórõ�
îò�ó��Æÿ
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ú!� x
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du
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G(xL) ≈ b
√

Lη + aL.

Ã õ0ô
�iñ.ó8ô#��øÔñ�ö0ø±õ��U�(õ0ð8ô#��ö���ó
ù
ÿ�ó��½�0ø#��ú!�
ú
ÿ�ó
xL

ò�ó
ô�ý
ò
øÔñ�ø#��ø�ÿ�ó8ý
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g(x) = α > 0, x > 0
)!¹�ð�3¹ñ.ó

G(x) =

x
∫

0

du

α
=

x

α
.

1 } 7

ïeð�ñ�ô±õró��0ú!�.1 } 7=�£14ÅI7#�
ý
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ú
ûÑý���ð
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¾

f(x) ≈ 1

αb
√

2πL
exp

{

−(x − αL)2

2α2b2L

}

1

P{ζ > 0}I[0,∞)(x),



�N���[���N���[���6�u�[�R�R�'�-�d�P���F��� �F�Q���[���;���[�U�Q�[��� Ç ®

ζ ∈ N (aL, b2L)
)�Biõ0ðÞð��Æÿ�ó���ó
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xL ∈ N (αaL, α2b2L, [0,∞)).

ÝNÞ����e�IÞg��)(ï^ö0ô±õ�

g(x) = αx
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x > 0
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α > 0
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G(x) =

1

α
ln

x
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x > 0

)�D�ð���
0û�ø�û
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x0 = 1
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f(x) ≈ 1

xαb
√

2πL
exp

{

−(ln x − αaL)2

2α2b2L

}

, x > 0.
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V G = (−∞, +∞)

)�Biõ0ð ð��Æÿ�ó���ó
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xL
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MxL ≈ exp

{

1

2
α2b2L + αaL

}

,

V arxL ≈ exp
{

α2b2L + 2αaL
}{

exp(α2b2L) − 1
}
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ξ ∈ K ô¸ý���ð
õ0ÿ
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H(x)
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ξ ∈ K(a, σ2, G) = H
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G
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η = G(ξ) ∈ N (a, σ2, V G)
�
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P{η ≤ y} = P{G(ξ) ≤ y} = P{G(ξ) ∈ V G
⋂

(−∞, y)}.
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y ≤ V G
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ø�ò
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(−∞, y)
⋂

V G = Ø
�
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fη(y) = 0
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y ∈ V G

P{η ≤ y} =

y
∫

−∞

IV G(t)√
2πσP{ζ ∈ V G}

exp

{

−(t − a)2

2σ2

}

dt =

=
N (a, σ2, y) − N(a, σ2, min V G)

P{ζ ∈ V G} = P{−∞ ≤ ξ ≤ G−1(y)} = H(G−1(y)).
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ú
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G−1(y) = t

�
y = G(t)

�(õró�	£�(õ0ð

N (a, σ2, G(t)) = N (a, σ2, minV G) + P{ζ ∈ V G}H(t) = Φ

(

G(t) − a

σ

)

.

Ã õ0ô
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ÿ
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õ0ø#��
0ÿ
ðÞý
ðU:eø�ý(õ0ø�ù
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du

gk(u)
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