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Suryh wkdw/ xqghu qr duelwudjh/ wkh h{shfwhg uhwxuq rq d zhoo0glyhuvl�hg
sruwirolr lv jlyhq h{dfwo| zlwk }hur huuru e| wkh DSW sulflqj prgho1
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+l, Xvlqj wkh gdwd iurp Dvvljqphqw 6/ frpsxwh wkh �uvw wzr sulqflsdo frp0

srqhqwv ri wkh h{fhvv uhwxuq gdwd1 Vwdqgdugl}h wkh hljhqyhfwruv vr wkdw {
3
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zkhuh {l lv wkh l*wk hljhqyhfwru1 Sorw wkh wlph vhulhv iru wkhvh wzr ulvn idfwruv1
Gr wkh| kdyh dq| reylrxv hfrqrplf lqwhusuhwdwlrqB Qh{w/ vxssrvh wkdw dvvhw
uhwxuqv duh lq idfw jhqhudwhg e| wklv 50idfwru prgho vr wkdw
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zkhuh +�4> �5, duh ulvn suhpld/ dqg H^h%` @ H^h�` @ H^h%h�3` @ 3= E| frqvwuxfwlrq
wkh idfwruv duh ruwkrjrqdo wr hdfk rwkhu dqg wkh| fdq eh qrupdol}hg wr kdyh
}hur phdq dqg xqlw yduldqfh1

+ll, Frqvwuxfw d +5{5, urwdwlrq pdwul{ W zlwk wkh iroorzlqj surshuwlhv=
+d, wkh �uvw urwdwhg idfwru kdv d srvlwlyh ulvn suhplxp> wkh vhfrqg sd|v

d }hur ulvn suhplxp1
+e, wkh urwdwhg idfwruv duh ruwkrjrqdo wr wkh huuruv +h%,1
+f, wkh fryduldqfh pdwul{ ri wkh urwdwhg idfwruv lv gldjrqdo1 +Klqw= ohw

wkh �uvw froxpq ri W eh sursruwlrqdo wr � dqg wkhq frqvwuxfw W dv dq ruwkrjrqdo
pdwul{,1

61 Wkh uhwxuqv rq d sduwlfxodu pxwxdo ixqg lv jhqhudwhg e| wkh htxdwlrq

Uw @ �. �Upw . %w> %w � Q+3> �5,>

zkhuh Uw lv wkh h{fhvv uhwxuq rq wkh ixqg/ � lv lwv ehwd/ Upw lv wkh h{fhvv uhwxuq
rq wkh pdunhw sruwirolr/ dqg %w lv wkh uhvlgxdo lq shulrg w1
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+l, Vxssrvh wkdw � @ �3=4 dqg lw lv nqrzq wkdw � @ 4> � @ 4=81 Dvvxplqj
wkdw wkh vl}h ri wkh whvw lv 8(/ sorw wkh srzhu ri wkh whvw

K3 = � @ 3

djdlqvw wkh dowhuqdwlyh

K4 = � ? 3

dv d ixqfwlrq ri wkh qxpehu ri wlph shulrgv +q, xvhg lq wkh whvw1

+ll, Iru prqwko| gdwd wkh sdudphwhu ydoxhv lq +l, fruuhvsrqg wr d ixqg wkdw
xqghushuirupv e| 415 shufhqw shu |hdu1 Krz pdq| prqwkv ri gdwd +q, gr
zh qhhg wr kdyh d 582832:82<3 shufhqw fkdqfh ri lghqwli|lqj wkh ixqg dv dq
xqghushuiruphuB
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