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Devwudfw

Zh xvh Vwrfkdvwlf Uhfxuuhqw Qhwzrunv ri wkh w|sh lqwurgxfhg lq

^Nhk<4d` dv prghov ri �qlwh0doskdehw wlph vhulhv1 Zh ghyhors wkh

Pd{lpxp Olnholkrrg Suhglfwlrq Dojrulwkp dqg wkh Pd{lpxp D Srv0

whulrul Fodvvl�fdwlrq Dojrulwkp +zklfk fdq erwk eh lpsohphqwhg lq

uhfxuuhqw SGS irup,1 Wkh suhglfwlrq sureohp lv= jlyhq wkh rxwsxw xs

wr wkh suhvhqw wlph= \ �> ===> \ | dqg wkh lqsxw xs wr wkh lpphgldwh ix0

wxuh= X�> ===> X |n�/ suhglfw zlwk Pd{lpxp Olnholkrrg wkh rxwsxw \ |n�

wkdw wkh VUQ zloo surgxfh lq wkh lpphgldwh ixwxuh1 Wkh fodvvl�fdwlrq

sureohp lv= jlyhq wkh rxwsxw xs wr wkh suhvhqw wlph= \ �> ===> \ | dqg

wkh lqsxw xs wr wkh suhvhqw wlph= X�> ===> X |/ dv zhoo dv d qxpehu ri

fdqglgdwh VUQ*v= P�>P2> ==>Pg / �qg wkh qhwzrun wkdw kdv Pd{0

lpxp Srvwhulru Suredelolw| ri surgxflqj \ �> ===> \ |1 Zh dsso| rxu

dojrulwkpv wr suhglfwlrq dqg fodvvl�fdwlrq ri vshhfk zdyhirupv1
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ì tii |�@| |�i Thi_�U|i_ �@*�it *�i ^��|i U*Lti |L |�i @U|�@* L?it @?_

�i?Ui |�i @*}Lh�|�4 �t ^��|i @UU�h@|i� W| �t @*tL �ih) u@t| @t �| U@? Mi �4T*i�

4i?|i_ �? @ �@h@**i* #�t|h�M�|i_ �hLUitt�?} uLh4( uLh 4Lhi _i|@�*t tii 5iU|�L?

.�

D �*@tt��U@|�L?

A�i U*@tt��U@|�L? ThLM*i4 �t @t uL**L�t� 5�TTLti �i �@�i � 5+�<tc P� '
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ì �@�i Thiti?|i_ |�i �w Thi_�U|�L? @*}Lh�|�4 @?_ |�i w@�?�L|�t ���

U*@tt��U@|�L? @*}Lh�|�4 ���U� @TT*) |L 5+�<t @t �i** @t |L O��<t� A�iti

@*}Lh�|�4t U@? Mi �4T*i4i?|i_ L? hiU�hhi?| �#� 4i|@�?i|�Lh!t� A�ihi

�t @ Uih|@�? _�@*�|) Mi|�ii? |�i 5+� @?_ |�i 4i|@�?i|�Lh!( |�i 5+� �t

�?�|i t|@|i @?_ t|LU�@t|�Uc ��ihi@t |�i 4i|@�?i|�Lh! �t UL?|�?�L�t t|@|i @?_

_i|ih4�?�t|�U� �L|� @hi _)?@4�U ?i|�Lh!t�

��h @*}Lh�|�4t i ��M�| u@t| @?_ hLM�t| Mi�@��Lh �? Th@U|�U@* @TT*�U@|�L?t

@?_ TihuLh4 |�i�h @tt�}?i_ |@t!t �ih) t�UUitu�**)� A�ihi �t ?L |h@�?�?} �tt�i

�ihi � @** |�i |h@�?�?} �t TihuLh4i_ @| |�i 5+� *i�i*c ��ihi@t |�i 4i|@�

?i|�Lh! �t R�@?_Uh@u|i_�� W? |�i u�|�hi �i �L�*_ *�!i |L @TT*) L�h @*}Lh�|�4t

|L Th@U|�U@* |@t!tc itTiU�@**) |L tTiiU� hiUL}?|�L?� W| @TTi@ht |�@| T�L?i4i

U*@tt��U@|�L? UL�*_ Mi TihuLh4i_ t�UUitu�**) M) |�i w@�?�L|�t @*}Lh�|�4�

2�



+iuihi?Uit

d�L!H.o �� �L!�� 5|@|i 5T@Ui �L_i**�?} Lu A�4i 5ih�it� 5Th�?}ihc �ih*�?c

�bH.�

d�inbf@o v� �i?}�L i| @*� � �)Mh�_ UL_ih uLh O�__i? �@h!L� �L_i*t �t�?}

@ hiU�hhi?| ?i�h@* ?i|�Lh!� �hLUii_�?}t Lu |�i W?|ih?@|�L?@* UL?�

uihi?Ui L? �UL�t|�Utc 5TiiU� @?_ 5�}?@* �hLUitt�?}c �*M�^�ih^�ic

��c �Th�* �bbfc TT�D�.�Def�

d�inbfMo v� �i?}�L i| @*� B*LM@* LT|�4�3@|�L? Lu ?i�h@* ?i|�Lh!�O�� �)�

Mh�_� AiU�?�U@* +iTLh| A+�5��5�bf�22� �UB�** N?��iht�|)c 5U�LL*

Lu �L4T�|ih 5U�i?Ui� #iUi4Mih �bbf�
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Fig.6: Plot of conditional probabilities for Models 1 and 2
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