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β > 0 fX(x) = βe−βx
î

x ≥ 0��� �&�&�
α > 0

î
β > 0 fX(x) = βα

Γ (α)
xα−1e−βx

î
x ≥ 0" ÿ$ø��������

c > 0
î
τ ≥ 1 fX(x) = cτxτ−1e−cx

τ î
x ≥ 0
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c > 0
î

0 < τ < 1 fX(x) = cτxτ−1e−cx
τ î
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µ ∈ R σ > 0 fX(x) = 1√
2πσx

e−(log(x)−µ)2/2σ2 î
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ν+x
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)α
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;%=�>,|��%� St B����)� c = 1 £5����� ξ(u) = Sτ(u)−
u �ÆB��
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;%=�>,|��)� {eRSt}t≥0 ���l@}�@�;$�)�"�
��@��"|l@��� St → −∞ @�£Ï�C£
=~� {τ(u) =∞}. Ìr�
|C�
9��ªD ψ(u) =

e−Ru

E(eRξ(u) | τ(u) <∞)
.
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|S��=~;%|C�~=~�"�
�Ë@1�%�%�
}a���)�"=~��Ä�
=~���À@��� R ���E@��
@1��)2��$�)}a|C���Ä>,=�|(*k>,�"|C����£

��µ T��
	¼1·_¸�»�½ ¶���¸/¹��	��½�� ½�·5½���� µ É =5B]�1B�|�@�;%|��~=~�"�
�N�)=N�
;%|��%|C����@G>,=~�"�"|�>-�)�"=~�
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|C� u = 0 �������r|5@1�$�\�)=a=~���'@��"�Ë�)�
|_|,�
@1>-����=~;%}X�
�	@
ψ(u) =

1

1 + θ
.

�=~;E}a=~;%|X��|,�'@��"���N�%|C|l|~£ �
£ÆÁE;�@����|C�"��9$�������5D'£ É =1�)��>,|S�)��@/�G�)�
|l��=~;%}X�
�	@���|C��|C��
�
=~�
���i=~� θ �;%|C��@�;)���"|��%��=~���)�
|_>,�	@��"} �$�"�C|]�����$�);%�"�
���)�"=~�°£

��� � ��# 
 #�w��Ay���z&�"y"��'lvC{ Ìr�
|�|,���
�"��>,������|5@1�2���A�)=1�4>�@���>,�
�	@/�)|N��=~;%}l�
�	@N|,�����$���Å��=~;Å|,���
��=~�
|C���)�	@���>,�	@��"}k�,�
��@�}k|C���
9 	~D ψ(u) =

1

1 + θ
e
−θβu
1+θ .

� y"' 'ayaz&��y"��'Xv,{ ¾ �nB�@1�n�%�
=5B��k����ÁG;�@����|C�"��@���\Ç�|C�~|C;)�@��
�!9$���
	��5DÈ�)��@/����=~;
�)�
|_��@�}a}�@X>,�	@��"}Z�����2�);%�"�
���)�"=~�LB����)�U}a|5@�� 1 @��� α ≤ 1 �
9��ªD ψ(u) =

θ(1−R/α)e−Ru

1 + (1 + θ)R− (1 + θ)(1−R/α)
+
αθ sin(απ)

π
· I,
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|C;%|

I =

∞�

0

xαe−(x+1)αu dx

[xα(1 + α(1 + θ)(x+ 1))− cos(απ)]2 + sin2(απ)
.
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���)�"=~�Ò���U>,�"=ª�$|��¢�
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�
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 � � n 
 � � ��# 
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|Å>,�	@��"}d�$�"�C|������2�);%�"�
���)�"=~�X��|C�"�
�G@�}k�����)�
;%|
=~� n |,����=~�
|C���)�	@����±B����)�¿��@�;�@�}a|,�)|C;)� β1 < · · · < βn @���¯B�|C�"�~����� a1, . . . , an ���%�"�
���)�
|0�@��
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9 �ªD ψ(u) =

n∑

k=1

Cke
−rku,
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|C;%| r1, . . . , rn @�;%| n ��=ª�$���)���ª|S�%=~�"���)�"=~����)=X�)�
|_|�����@/�)�"=~�
(1 + θ)µ =

n∑

j=1

aj
βj − r

,

B����)� 0 < r1 = R < β1 < r2 < β2 < · · · < rn < βn £Ì��
|]>,=�|(*a>,�"|C����� Ck @�;%|_�~���ª|C�U���\�)�
|N��=~;%}X�
�	@

Ck =
1

rk

∑n
j=1

aj
βj−rk − µ∑n

j=1
aj

(βj−rk)2

.
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|C���)�	@����¬9 n = 2 D±@F�$�"}a�
�"|À@���@������)��>
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(10) ψ(u) =

1

(1 + θ)(r2 − r1)
{(%− r1) exp(−r1u) + (r2 − %) exp(−r2u)},

B��
|C;%|
r1 =

%+ θ(β1 + β2)− [{%+ θ(β1 + β2)}2 − 4β1β2θ(1 + θ)]1/2

2(1 + θ)
,

r2 =
%+ θ(β1 + β2) + [{%+ θ(β1 + β2)}2 − 4β1β2θ(1 + θ)]1/2

2(1 + θ)

@���
% = β1(1− p) + β2p, p =

a1β
−1
1

a1β
−1
1 + a2β

−1
2

.
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��µ*´�µ� x)y�'��,x����:(%#  �u 
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9$�~�5D ψCL(u) = Ce−Ru, B��
|C;%| C =

θµ

M ′X(R)− µ(1 + θ)
.
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��|C;%���ª|��U���Ë²Ä|N³�������|C;]9$����� �ªD��
ψE(u) = exp

(
−1− 2µθu− µ(2)

√
(µ(2))2 + (4/3)θµµ(3)

)
.

��µ���µ �:(%#  �u 
 x $_y=�!��x,� � ��'ay1w�� �"#�{ Ìr�
|���=~�"�"=5B��"�
����=~;%}l�
�	@��/>�@��"�"|��N�)�
| �:(%#  �u 
 x $y=� ��x,� � ��'ay1w�� ��# ��>,=~}a|��r��;%=~}JÁE;�@����|C�"��9Â�1Ã~Ã~ÃªD��
ψL(u) =

[
1 +

(
θu− µ(2)

2µ

)
4θµ2µ(3)

3(µ(2))3

]
e−2µθu/µ(2)

.
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 �B'ay"#�� � ��� 
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ψ(u) = P(M > u) = P(M > 0)P(M > u |M > 0).
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���r�"|5@1�
�r�)=
9$�5�~D ψBB(u) =

1

1 + θ
(1−G(u)),
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α =
1 + (4µµ(3)/3(µ(2))2 − 1)θ

1 + θ
, β =

2µθ

µ(2) + (4µµ(3)/3µ(2) − µ(2))θ
.
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ψR(u) =
1

1 + θ
e−2µθu/µ(2)(1+θ).

��µ���µ�� 
�� ���  
 xXy=�!��x,� � ��'ay1w�� �"#�{ Ìr�
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;%|C|_}k=~}a|C�����_9*²E|N³!������|C;C�Æ���
	 �ªD'£

°|,�
β =

3µ(2)

µ(3)
, λ =

9λµ(2)3

2µ(3)2 , θ =
2µµ(3)

3µ(2)2 θ.

Ìr�
|C�U²E|N³!������|C;CÎÏ�Ä@��
�
;%=5���"}�@/�)�"=~�L���r�~���ª|C�L���
ψDV(u) =

1

1 + θ
e−θβu/(1+θ).

	 �����"=~��%���ª���"�a�)�
|Ä|,����=~�
|C���)�	@���>�@1�$|��)�
|�}a|,�)�
=��k�~���ª|����)�
|�|,�
@1>-��;%|��%�
����£%�=~;
=1�)�
|C;]>,�	@��"} �����$�);%�"�
���)�"=~��]�"�¤=~;)��|C;N�)=L@��
�
���À�)�
|k@��
�
;%=5���"}�@/�)�"=~�°���$�"}k�"�	@�;%���¦�)=
�)�
|]¡�|C|C¨�}�@���©�¡�=5B�|C;)��@��
�
;%=5���"}\@/�)�"=~�°�
�)�
|_�
;)�$�r�)�
;%|C|_}k=~}a|C��������@C�ª|N�)=±|,�����$��£

��µ�
�µ�  ' ��' 
 #w $�y"' 'ay � 
�� ���  
 x\y��!��x,� � ��'ay~w�� �"#�{ -Ä|C;%|aB�|k�"���);%=����>,|Ë@
�
|,BJ@��
�
;%=5���"}�@/�)�"=~�®��@1�$|��=~�²E|i³�������|C;CÎÏ�±����|5@¬�)=¤;%|C�
�	@1>,|Ë�)�
|U;%���%¨��
;%=�>,|��)�
B����)�<@��
=1�)�
|C;_=~�
|±B��
|C;%|±�)�
|±|,�
@1>-�];%�
�"�F�
;%=~��@��
�"�"���7�¬���N¨��
=5B��°£ÆÌ��
���G�)�"}a|XB�|
�$B�����>��¬�)=i��@�}a}�@������2�);%�"�
���)|��F>,�	@��"}k�E���¦���%�)�"�
�i�)�
|X�
;)�$�G�)�
;%|C|X}k=~}a|C�����G@���
��%|_�)�
|_|,�
@1>-�E��=~;%}l�
�	@U9��ªD���=~;��)�
|];%�
�"�L�
;%=~��@��
�"�"���7�U�"�U�)�
|]��@�}a}�@X>�@1�%|~£ -Ä=5Br�
|,�ª|C;C���)�
|_;%���%¨i�
;%=�>,|��)��B����)�L��@�}a}�@X>,�	@��"}���������|,�)|C;%}k�"�
|��U���Ë��=~�
;���@�;�@�}a|,�)|C;)�
(λ, θ, µ, µ(2)) �~�%=G�
=5B=~�
|�@1�
�����)�"=~��@���|�����@/�)�"=~�±���È�
|C|���|���£ ¾ ��$�)|5@1�±=~��)�
|r��=~�
;$�)�
;�@CBÒ}k=~}a|C������B�|N�
;%=~��=ª�$| µ = µ £�Ç��"�>,|

ESt = −θλµt,
ES2

t = λµ(2)t+ (θλµt)2,

ES3
t = λµ(3)t− 3(λµ(2)t)(θλµt)− (θλµt)2,



�%ëCÖ � ð�� �/÷��/ÿ$þ7ûCø�Ü7Ú°Ù'æ��

@���i�"���)�
|G��@�}a}\@]>�@1�%| µ(3) = µ(2)

µ (2µ(2)− µ2) ���)�
|G��@�;�@�}a|,�)|C;)� (λ, θ, µ, µ(2))

}l��$����@/�)���$�	�
µ = µ, θλµ = θλµ, λµ(2) = λµ(2), λµ(3) = λ

µ(2)

µ
(2µ(2) − µ2)

@���iB�|N�~|,���)�
|_�%=~�"���)�"=~�
λ =

2λ(µ(2))2

µ(µ(3) + µ(2)µ)
, θ =

θµ(µ(3) + µ(2)µ)

2(µ(2))2
,

µ = µ, µ(2) =
µ(µ(3) + µ(2)µ)

2µ(2)
.

���"��@��"���ª�
B�|N=~���'@��"�U�)�
|S@��
�
;%=5���"}�@/�)�"=~�
ψ3MGDV(u) =

θ(1−R/α)e−βRu/α

1 + (1 + θ)R− (1 + θ)(1−R/α)
+
αθ sin(απ)

π
· I,

B��
|C;%|
I =

∞�

0

xαe−(x+1)βu dx

[xα(1 + α(1 + θ)(x+ 1))− cos(απ)]2 + sin2(απ)
,

@��� α = µ2/(µ(2) − µ2) � β = µ/(µ(2) − µ2) £¾ �À�)�
|X|,����=~�
|C���)�	@���@���¬��@�}a}�@�>�@1�$|X�)�
���N}a|,�)�
=��À�~���ª|��E�)�
|±|,�
@1>-�_;%|��$�
����£
�=~;r=1�)�
|C;�>,�	@��"}P�����2�);%�"�
���)�"=~����"�Ë=~;)��|C;r�)=a@��
�
���\�)�
|]@��
�
;%=5���"}�@/�)�"=~�°���$�"}k�"�	@�;%���
�)=k�)�
|l²E|_³�������|C;G@��
�
;%=5���"}�@/�)�"=~�°���)�
|S�
;)�$�Ä�)�
;%|C|l}a=~}a|C��������@C�ª|]�)=�|,�����$��£�:F|
B��"�"���%�
=5B®�)��@/�n�)�
|�}a|,�)�
=��a���Å@N�%�"�"�~���Å�"}a�
;%=5�ª|C}k|C���n=~�a�)�
|�²E|�³�������|C;Å@��
�
;%=5���
�"}�@/�)�"=~�¤B��
��>��¤Br@1�]�)@����¤���<ÁE;�@����|C�"�E9Â�1Ã~Ã~ÃªDE�)=Ë��|±�)�
|a��|��$�l@�}a=~�
�\Ð2�$�"}k�
�"|-Ñ
@��
�
;%=5���"}�@/�)�"=~��C£

��µ���µ�� 
 y"�B�Lw*x)y , ziy=� ��x,� � ��'ay1w�� ��#�{ Ìr�
|a�)|C;%} Ð7�
|5@C���¤�);�@�*a>'Ñk>,=~}a|��_��;%=~}
���
|C�
�"�
�G�)�
|C=~;$�ª£ ¾ �l;%���%¨_�)�
|C=~;$�l���!}a|5@�����)��@/�!=~�l�)�
|�@C�ª|C;�@��~|��)�
|��
;%|C}k�"�
}k��|,���
>,|C|��a=~�
���a�%�"�"�~���)���X�)�
|�|,����|�>-�)|���>,�	@��"}k�,£�Ìr�
�����"}a�
�"�"|��!�)��@/���)�
|Ä��@���|,�7�±�"=�@1���"�
� θ
������=ª�%���)���ª|�@���X�$}�@��"�A£"-E�%}l��%�%|C�Ë9Â�1Ã~Ã~ÃªDÆ�%�
�~�~|��$�����)�
|���=~�"�"=5B��"�
�_@��
�
;%=5���"}�@/�)�"=~� �

ψHT(u) = exp

(
−2θµu

µ(2)

)
.

Ìr�
���l}a|,�)�
=��¯;%|����
�";%|��l�)�
|i|,�����$�)|C�>,|Ë=~�r�)�
|i�
;)�2�X�7B�=À}a=~}a|C�����S=~���)�
|Ë>,�	@��"}
�%�"�C|]�����$�);%�"�
���)�"=~�°���%=XB�|]@1�%�%�
}a| � β > 2 ��=~;r�)�
|_�"=~�~��@�}a}�@X>�@1�%|~� α > 2 ��=~;r�)�
|
�!@�;%|,�)=k>�@1�%|~��@��� ατ > 2 ��=~;r�)�
|]¡��
;%;�>�@1�%|~£

��µ���µ �:��$���waw*x)y , zFy��!��x,� � ��'ay~w�� �"#�{ -Ä�i��=~;i�
|5@C��� �);�@�*k>1���)�
|À�)|C;%}fÐ7�"�"�~���
�);�@�*k>'Ñ�>,=~}a|�����;%=~} ���
|C�
�"�
�]�)�
|C=~;$�ª���
���Å��@1��@��a=~�����"=~��Å�"���)|C;%�
;%|,�'@/�)�"=~�Ë@����%=]�"�
;%���%¨k�)�
|C=~;$�ª�
��@�}k|C���ª�
=~�\�)�
|]@C�ª|C;�@��~|~�
�)�
|N�
;%|C}a�"�
}k�r@�;%|N}X�>��i�	@�;%�~|C;��)��@��Ë�)�
|
|,����|�>-�)|��Ë>,�	@��"}k�,£�Ìr�
���Å�"}k�
�"�"|��n�)��@/���)�
|G��@���|,�7���"=�@1���"�
� θ ���Å��=ª�$���)���ª|]@�����	@�;%�~|~£



� ö,ö1ôAè��'Þ Ý�Ù'Ú"Þ"è'élè��Èô7â�Þ é�ö1ôAèCãÂÙ,ã2Þ æ Þ Ú"ò �%ë��
:<|N}�@C�\=~���'@��"�U�)�
|N��=~�"�"=5B��"�
��@1�$��}a���)=1�)��>N��=~;%}l�
�	@��

ψLT(u) =
1

(1 + θ)µ

∞�

u

FX(x) dx.

¾ �a;%���%¨l�)�
|C=~;$�±�
|5@C���±�);�@�*a>r���n}a=ª�$��=~�	�)|C�\@�;%�~�
|��±�)=]��|r�)�
|��7���
��>�@���>�@1�$|�;�@/�)�
|C;
�)��@��¦�"�"�~���Ä�);�@�*a>1£�-�=5B�|,�ª|C;C���"�"�~���Ä�);�@�*a>]����=~�!�$=~}k|_�"���)|C;%|��$�N@1�E@a>,=~}a�
�"|C}a|C���
�)=\�
|5@C���U�);�@�*k> �����G���E@����%=\�
|C|���|��¦��=~;Ä�)�
|l�"���)|C;%��=~�	@/�)�"=~�F@��
�
;%=5���"}�@/�)�"=~�À�)=\��|
�$�)����"|��U�"�i�)�
|_�
|,���Ä�%�
��$|�>-�)�"=~�°£

��µ*´��Yµ � 
 y"�B��)����$���w_w*x)y , z¦y=�!��x,� � ��'ky1w�� �"#�{ Ì��
|Ë����|5@À���l�)=F>,=~}l�
�"�
|Ë�
|5@C���
@���Ë�"�"�~���E@��
�
;%=5���"}�@/�)�"=~�� �

ψHLT(u) =
θ

1 + θ
ψLT

(
θu

1 + θ

)
+

1

(1 + θ)2
ψHT(u)

9*�%|C| -Ä�%}l��)�$|C�°���1Ã~Ã~ÃªD'£ÆÌr�
|±��@�;$�)��>,�
�	@�;_��|5@/�)�
;%|a=~���)�
���S@��
�
;%=5���"}�@/�)�"=~�F���E�)��@/�
���G���Ä|,�
@1>-�G��=~;Ä�)�
|l|,����=~�
|C���)�	@��!�����$�);%�"�
���)�"=~�F@���¤@1�2��}a���)=1�)��>�@��"���À>,=~;%;%|�>-�N��=1�)�
�"�U�"�"�~���E@���Ë�
|5@C���\�);�@�*k>1£

��µ*´�´�µ � 
 y"�B��7w4y"�4� 
  _z&�"y"��'lv�y=�!��x�� � ��'ay1w�� �"#�{ ���";)�2�����"|,�È����"���);%=����>,|��)�
|�>,�	@1�%�
S =~���%�
��|,����=~�
|C���)�	@��������$�);%�"�
���)�"=~��l9*�%|C|_|~£ �
£���}l�
;%|�>������ 
 w�y���{ �Æ�����
	~D��

S =

{
F : lim

x→∞
F ∗2(x)

F (x)
= 2

}
≡
{
F : lim

x→∞
F ∗n(x)

F (x)
= n, n ≥ 2

}
.

Ì��
���U>,�	@1�%�L>,=~���'@��"��U�"=~�~�
=~;%}�@��S@���Í:<|C�"�
�
�"�]�����$�);%�"�
���)�"=~��¯9 ��=~; τ < 1 D'£
ÔL=~;%|C=5�ª|C;C�E@��"�]�����2�);%�"�
���)�"=~��¦B����)� @¿;%|C�~�
�	@�;%���¢�~@�;$���"�
�®�'@��"��9 |~£ �
£��"=~�~��@�}a}�@��
�!@�;%|,�)=Ä@���_¡��
;%;Æ�����2�);%�"�
���)�"=~��'DÆ@�;%|n�$�
��|,����=~�
|C���)�	@��A£��=~;Y�%�
��|,����=~�
|C���)�	@��������$�);%���
�
���)�"=~���B�|n>�@��S��=~;%}X�
�	@/�)|n�)�
|Å��=~�"�"=5B��"�
�G@��
�
;%=5���"}\@/�)�"=~�l=~���)�
|Å;%�
�"�l�
;%=~��@��
�"�"���7�ª£¾ � F ∈ S �
�)�
|C�Ë�)�
|S@1�2��}k���)=1�)��>N��=~;%}l�
�	@X��=~;r�	@�;%�~| u ���r�~���ª|C�U���
9$��ÊªD ψHTC(u) =

1

θµ

(
µ−

u�

0

F (x) dx
)

9*�%|C| -E�%}l��%�%|C�°�Ä�1Ã~Ã~ÃªD'£�Ìr�
���i}k|,�)�
=�� >�@�� ��|F��$|�� ��=~;Ë:F|C�"�
�
�"�A���"=~�~�
=~;%}�@��A�
�"=~�~��@�}a}\@���È@�;%|,�)=\@���U¡��
;%;������$�);%�"�
���)�"=~��,£

��µ*´ �°µ � �"' ��(
w 
 x�y=� ��x,� � ��'ay1w�� ��# ���AyEw�� 
�� �����"yªz�� 
 ���	� �!��#�z �!��# � ��x�' ( �"yª{ Ìr�
���
�)�"}a|ÄB�|Ä��%|Ä�)�
|E;%|C�
;%|��%|C���'@/�)�"=~��9Â�~D�=~�°�)�
|G;%�
�"�\�
;%=~��@��
�"�"���7�Ë@�����)�
|G��|�>,=~}a��=1�
�%���)�"=~�¤=~�n�)�
|±}�@/���"}l�
} M @1�]@\�%�
}¥=~�n�	@1�
��|C;_�
|C�"�~�����C£8Y|,� L1 ��|l�)�
|X�~@��"�
|�)��@/�_�)�
|±�
;%=�>,|��)� {St} ;%|5@1>��
|��N��=~;N�)�
|a�
;)�2�_�)�"}a|a@���=5�ª|a�)�
|±�C|C;%=U�"|,�ª|C�A£ É |,������"|,� L2 ��|X�)�
|l�~@��"�
|XB��
��>��¬���G=~���'@��"�
|��¤��=~;E�)�
|X�
;)�$�N�)�"}a|a@���=5�ª|X�)�
|X�"|,�ª|C� L1 �
L3, L4, . . . @�;%|S��|C�
�
|��¦�"�L�)�
|S��@�}a|_B�@C�ª£�Ìr�
|_�~@��"�
|�� Lk @�;%|l>�@��"�"|��U�)�
| �"y! ! 
 x� 
 ��$���w*v £°Ç��"�>,|]�)�
|S�
;%=�>,|��)� {St} ��@1�Ä�$�'@/�)�"=~��@�;$�¬@���L�"���|C��|C���|C���N�"�>,;%|C}a|C�����C�
{Lk}∞k=1 ���G@��$|����
|C�>,|±=~���"���|C��|C���|C���S@���¦����|C���)��>�@��"���¬�����$�);%�"�
���)|��¦�~@�;%�	@��
�"|��C£	 �
|S>�@��L�%�
=5BÒ�)��@/�Ä�)�
|]���
}l��|C; K =~���	@1�
��|C;Ä�
|C�"�~�������
���)�"��;%�
�"�U�)�"}a|]�����~���ª|C�
���a@E�~|C=~}a|,�);%��>������2�);%�"�
���)�"=~�kB����)�a��@�;�@�}a|,�)|C;)� p = 1/(1+θ) @��� q = θ/(1+θ) £



�%ë�� � ð�� �/÷��/ÿ$þ7ûCø�Ü7Ú°Ù'æ��
Ìr����,�
�)�
|_;�@����=~}P�~@�;%�	@��
�"| M }\@C�\��|N|,���
;%|��)�$|��

M =

K∑

i=1

Li.

Ìr�
���]�"}k�
�"�"|��]�)��@/� M ��@1�X@L>,=~}a��=~�
����~|C=~}a|,�);%��>\�����2�);%�"�
���)�"=~�R�~���ª|C�¯���F�)�
|
�����$�);%�"�
���)�"=~�L���
�>-�)�"=~�

FM (x) =
θ

1 + θ

∞∑

n=0

G∗n(x),

B��
|C;%| G∗n ���n�)�
| n �)�i>,=~���ª=~�"���)�"=~�U=~�Y�)�
|N�����2�);%�"�
���)�"=~�ËB����)�\�)�
|N��|C��|�>-�)���ª|_��|C���
�%���7�

g(x) =
1

µ(1 + θ)
FX(x) =

1

1 + θ
b0(x),

@���i�)�
|]��|C��%���7�
9$�,Ó�D b0(x) =

FX(x)

µ
.

Ì��
|k@���=5�ª|±�*@1>-�N�)=~�~|,�)�
|C;GB����)�À�)�
|±;%|C�
;%|��$|C���'@/�)�"=~�Í9Â�~DÄ�"|5@1�
�G�)=\�)�
| � ������y�z�� 
 ���	� �!��#�z �!��# � ��x='0( ��y ��=~;r�)�
|N;%�
�"�L�
;%=~��@��
�"�"���7� �
9$�5Õ~D ψ(u) = P(M > u) =

θ

1 + θ

∞∑

n=0

(
1

1 + θ

)n
B∗n0 (u),

B��
|C;%| B0 ���È�)�
|r�'@��"�=~���)�
|������$�);%�"�
���)�"=~�k���
�>-�)�"=~��>,=~;%;%|��%��=~����"�
�]�)=G�)�
|���|C��$���7�
b0 @��� B∗00 (u) ≡ I{u≥0} £	 �
|À>�@��®��%|L�)�
���k��=~;%}l�
�	@¤�)=���|C;%���ª|¦|,���
�"��>,���Ë�$=~�"���)�"=~��\��=~;i@¤���
}l��|C;�=~�
>,�	@��"} @�}a=~�
���������$�);%�"�
���)�"=~��N9*�$|C|Ä|~£ �
£ -E�$}l��)�%|C�°���1Ã~Ã~ÃN=~;Å�!@���)2|C;�@���±:¢�"�"�"}a=1���
�����ª�~D'£ ¾ ���)��@/�N���G�
=1�N��=ª�)�$�"�
�"|~�°�)�
|X��=~;%}l�
�	@\>�@��¬��|a���";%|�>-�)���¤@��
�
�"�"|��À�)=Ë>�@���>,���
�	@/�)�"�
�¦�)�
|\;%�
�"�¯�
;%=~��@��
�"�"���7�ª£ -�=5B�|,�ª|C;C�����l�"���ª=~���ª|��a@����"�
�
�
���)|Ë�$�
}U���
|C�>,|\B�|
��%|E�)�
|]ÔU=~���)| ��@�;%�"=±}a|,�)�
=����)=±�%�"}l�
�	@/�)|E�)�
|G;�@����=~} �~@�;%�	@��
�"| M @���i>�@���>,���
�	@/�)|]�)�
|_;%�
�"�L�
;%=~��@��
�"�"���7�ª£ �;%=~}p9$�5Õ~D��)�
|];%�
�"�L�
;%=~��@��
�"�"���7� ψ(u) = EZ ��B��
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Z = 1(M > u) �
}�@C�\��|_�~|C�
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9$�5D�ÁE|C�
|C;�@/�)|_@S;�@����=~} �~@�;%�	@��
�"| K ��;%=~} �)�
|G�~|C=~}a|,�);%��>N�����2�);%�"�
���)�"=~�ËB����)�
��@�;�@�}a|,�)|C;)� p = 1/(1 + θ) @��� q = θ/(1 + θ) £

9Â�~D�ÁE|C�
|C;�@/�)|_;�@����=~}P�~@�;%�	@��
�"|�� X1, . . . ,XK ��;%=~}P�)�
|_��|C��%���7� b0(x) £
9AÊªD ��@���>,�
�	@/�)| M = X1 + · · ·+XK £9 Ó�D ¾ � M > u ��"|,� Z = 1 �
=1�)�
|C;$B����$|]�"|,� Z = 0 £
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�	@/�)�"�
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�"|���B����)�®�)�
|

��|C��%���7� b0(x) £
��� 9���9��B2765249:3 Ê�£��!;	� � 
  
 #
v=� w�� b0(x)

��y�vlyiz&����v 
  � ��x�' �"#������ �1x � �"(�x0� �
w�� 
  "��v-w*x=�Âu�(�w�� ��#
vSz��"#v��  
 x 
  � #�y"' 
 �+�
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9 ��D � ��x 
 � �@�"# 
 #w��Ay��nz&�"y"��'lv � b0(x)

��vlw�� 
  
 #v�� w�� ���lw�� 
 v,y"' 
 
 � �@�"# 
 #�w��Ay�� "��v'w*x��Âu�(�w�� �"# �
9 �"��D � ��x�' � � w�(�x 
 � � 
 � � ��# 
 #�w��Ay��Yz �"y"��'lv � b0(x)

��vEw�� 
  
 #v�� w��<���Äw�� 
 ' � � w�(�x 
� � 
 � �@�"# 
 #w��Ay��  "��v'w*x��Âu�(�w�� �"#v �?� w�� � 
 ��$���w*v
(

a1/β1∑n
i=1(ai/βi)

, . . . ,
an/βn∑n
i=1(ai/βi)

)
,

9 �"�"��D � ��x � y�x 
 w �±z&��y"��'Xv � b0(x)
��v�w�� 
  
 #v�� w�� � ��w�� 
 � y�x 
 w �0 "��v-w*x=�Âu�(�w�� �"# �?� w��

��y1x)y"' 
 w 
 x'v α− 1
y"#  

ν �
9 ����D � ��x � (�x-xaz&��y"��'Xv � b0(x)

��vlw�� 
  
 #v�� w�� � �lw�� 
 w*x)y"#v�� �1x=' 
  ¦u 
 w4y  "��v'w*x�� 
u=(
w�� �"#�{

� x,�B� �,{ 9 ��DD�=~;�|,����=~�
|C���)�	@���>,�	@��"}k�
FX(x) = e−βx, µ =

1

β
,

�)����
b0(x) = βFX(x) = βe−βx,

B��
��>��i���"|C���
�E@���@��"�Ë�)�
|_|,����=~�
|C���)�	@��������$�);%�"�
���)�"=~�°��B����)�U��@�;�@�}a|,�)|C; β £
9 �"��D��=~;�}a�����)�
;%|N=~��|,����=~�
|C���)�	@���>,�	@��"}k�

FX(x) =

n∑

i=1

aie
−βix, µ =

a1

β1
+ · · ·+ an

βn
,

�
|C�>,|
b0(x) =

1

a1/β1 + · · ·+ an/βn
FX(x)

=
a1

a1/β1 + · · ·+ an/βn
FX1(x) + · · ·+ an

a1/β1 + · · ·+ an/βn
FXn(x)

=
a1/β1

a1/β1 + · · ·+ an/βn
fX1(x) + · · ·+ an/βn

a1/β1 + · · ·+ an/βn
fXn(x),

B��
��>��Ë���Ä@���@��"�¦@l}k�����)�
;%|N=~��|,����=~�
|C���)�	@��������$�);%�"�
���)�"=~��,��B����)�ËB�|C�"�~�����
(

a1/β1∑n
i=1(ai/βi)

, · · · , an/βn∑n
i=1(ai/βi)

)
.

9 �"�"��DD�=~;��!@�;%|,�)=k>,�	@��"}k�
FX(x) =

(
ν

ν + x

)α
, µ =

ν

α− 1
, α > 1,

�%=
b0(x) =

α− 1

ν
FX(x) =

α− 1

ν

(
ν

ν + x

)α
=
α− 1

ν + x

(
ν

ν + x

)α−1

,

B��
��>��L@���@��"�L�~���ª|����)�
|S�È@�;%|,�)=������2�);%�"�
���)�"=~�LB����)�U��@�;�@�}a|,�)|C;)� (α− 1 � ν) £
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FX(x) =

(
ν

ν + xτ

)α
, µ = ν1/τ Γ (α− 1/τ)Γ (1 + 1/τ)

Γ (α)
, ατ > 1,

�)�
|C;%|C��=~;%|
b0(x) =

Γ (α)

ν1/τΓ (α− 1/τ)Γ (1 + 1/τ)

(
ν

ν + xτ

)α
.

Ç�|,�
a = α− 1/τ, b = 1/τ, c = τ, d = ν.

Ìr�
|C�
b0(x) =

Γ (a+ b)

dbΓ (a)Γ (1 + b)

(
d

d+ xc

)a+b

=
Γ (a+ b)da

Γ (a)bΓ (b)(d+ xc)a+b

=
Γ (a+ b)cdaxcb−1

Γ (a)Γ (b)(d+ xc)a+b
.
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��� �/÷�&,ÿ+
Äý�� �'ü/ü/÷Aý%$�ø�� �'	Âøúý��/ù��Æø�	 � � �Eø���/øúþ�� 	ÂøÏý���� � ÿ�� 	 � ÿ+
�þ � ���1ÿ �-ü/ü��Ïøúÿ�
��øúù�	Â÷Aø�����	ÂøÏý��

� ÿ+	 � ý  � $5ü�ð ï!� �Gð " ÿ2ø  � ø�$~ð � ý��  � ý��  ì��-÷Aÿ 	Âý � �/÷A÷
������� � $5ü�ð �/ý-÷��Eð ��� �Gð

� ÷-� �
	$÷�� � ������~ÿ$÷�� � � � � � � � �
� $5ü1ý��/ÿ+� 	Âø�� � � � � � �

β > 3 α > 3 ατ > 3� ������~ÿ2÷�� � � � � �
β > 3 α > 3 ατ > 3��ÿ$ÿ2û"�&���"����ý���ÿ$÷Aù � � � � �
β > 3 α > 3 ατ > 3

 	�� 
�ø � � � � �
β > 2 α > 2 ατ > 2

��ÿ! �
���/ÿ$÷ � � � � �
β > 3 α > 3 ατ > 3� � ï!� �Eð���ÿ! �
���/ÿ$÷ � � � � �
β > 3 α > 3 ατ > 3% ÿ � &"
 	Â÷-���rþ � � � � �
β > 2 α > 2 ατ > 2� ø�� � 	 	Â÷-���rþ � � � � � � � �

% ÿ��'&"
( �úø�� � 	 	Â÷-���rþ � � � � �
β > 2 α > 2 ατ > 2% ÿ �'& 
  	 �'ø��Ïÿ� � �

τ < 1
� � � � �

ì
ý������'þ��$ÿ$û�� �!� ø��/þ � ø�� � � � � � � � �
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α = 0.01
î
β = 0.01

î
θ = 0.1

� ��
u ≤ 1000
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α = 0.001
î
β = 0.001

î
θ = 0.1

� ��
u ≤ 1000
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 	 ��

� ø��/ð�ë5ð  � ÿ ��ø�$"	-�/÷AÿNý�� 	 � ÷Aÿ$ÿ_ÿ $5ü1ý��/ÿ+� 	Âø�� �úù �Æø�	 �

β1 = 0.014631
î
β2 = 0.190206

î
β3 =

5.514588
î �°ÿ2ø�� � 	

a1 = 0.0039793
î
a2 = 0.1078392

î
a3 = 0.8881815

î
θ = 0.1

� ��
u ≤ 1000

� ������� � ��� ý���ü��'÷AøúùÂý��]ý�� 	 � ÿ���ÿ  
"��/ÿ$÷$î��  �rý���ÿ�� 	 ��� ��� �
��ÿ  �
"��/ÿ$÷�� ��Åì
ý������'þ��$ÿ$û�� ��� ø��/þ � ø�� �'ü/ü/÷Aý%$�ø�� �'	Âøúý��/ù ����/ÿ$÷ 	 � ÿ
��ø�$ 	-�/÷Aÿ!ý�� 	 � ÷Aÿ$ÿÈÿ+$�ü~ý��/ÿ���	Âø�� �úù%ð  ÿ����'	Âø &,ÿÈÿ2÷A÷Aý,÷AùYø�����ð
θ u ψ(u) EPK EDV E3MGDV×5ð ×,í �%× ×5ð ��� �(� ×5ð ×B�)í�� − �5ð Ö'×�� � − �-ð ë-×-ë,Ö×5ð��%× �%× ×5ð ��� � � − ×5ð ×,Ö��B� − í�ð �CÖ �(� − Ö�ð ë �����×5ð��)í �%× ×5ð �-Ö ��Ö − ×5ð ×��,Ö'× − ë5ð � ���B� − �5ð � �%×,Ö×5ð Ö'× �%× ×5ð ë-ëB� � ×5ð ×-× �-í − �5ð�� � �,í − �5ð ���,í��×5ð Ö-í �%× ×5ð ë-× ��� − � � ��� ��� � − �
���
	��$� − � � ���	 �×5ð �-× �%× ×5ð í'ëB�)× − ×5ð ×��-ë-ë − �5ð í��B��� − �/ð �,í�����-ð ×-× �%× ×5ð Ö'ë���� − ×5ð ×,í'ë-ë − �)×5ð ë-ë ��� − Ö�ð ���-×��×5ð ×,í �%×-× ×5ð ��� � � − ������� ��� � � � 	 � 	 � � �����
	×5ð��%× �%×-× ×5ð í�� � � − ×5ð ×B���'× �-ð����)Ö-í ×5ð ë-×��,Ö

×5ð��)í �%×-× ×5ð �CÖ � � − ×5ð ×,í��-× �-ð �B� � � ×5ð � �CÖ��
×5ð Ö'× �%×-× ×5ð � �Cí,í ×5ð ×B����� Ö�ð ���)Ö'× �-ð ×��-× �
×5ð Ö-í �%×-× ×5ð Ö����,ë ×5ð ×,Ö�� � �5ð � ��� � �-ð��%×B� �
×5ð �-× �%×-× ×5ð Ö �,ë � ×5ð ×,Ö'ë � �5ð ���-ë,Ö �-ð�� � � �
�-ð ×-× �%×-× ×5ð × �-Ö � − ×5ð Ö'×���� ��ð Ö'×��-ë − ×5ð × �����×5ð ×,í �%×-×-× ×5ð���� � � − ×5ð ×B�)í�� ×5ð ×-×�� � − ×5ð ×-×�� �×5ð��%× �%×-×-× ×5ð ×,Ö��)× − ×5ð Ö'× ��� − ×5ð � �CÖ�� ×5ð ×B� �-×
×5ð��)í �%×-×-× ×5ð ×-×,í � − ×5ð �-í�� � − �5ð �'×-×-× − ×5ð Ö���� �×5ð Ö'× �%×-×-× ×5ð ×-×B� � − �5ð í'×,í'ë − �5ð �,×-×-× − �-ð �B�%ë �×5ð Ö-í �%×-×-× ×5ð ×-×-×(� � � ��	
� � − � � ����	�� � ��� � � � �×5ð �-× �%×-×-× ×5ð ×-×-× � ��ð ������� − �5ð � �'×-× �5ð ���-×-×
�-ð ×-× �%×-×-× ×5ð ×-×-×,× � � �



� ö,ö1ôAè��'Þ Ý�Ù'Ú"Þ"è'élè��Èô7â�Þ é�ö1ôAèCãÂÙ,ã2Þ æ Þ Ú"ò �����
��� ����� � ��� ý��rü��'÷AøúùAý��Uý�� ��ÿ  �
���/ÿ2÷$î �  �rý���ÿ�� 	 ��� �&�&� ��ÿ
 �
���/ÿ$÷ � ���ì
ý������'þ��$ÿ$û�� �!� ø��/þ � ø�� �'ü/ü/÷Aý%$5ø��&�'	Âøúý��/ù ����/ÿ$÷ 	 � ÿ �úý��  
�/ý-÷��&��� /øúù�	Â÷Aø�����	ÂøÏý���ð  ÿ����'	Âø &,ÿÈÿ$÷A÷Aý-÷AùYø�� ��ð
θ u ψ(u) EPK EDV E3MGDV×5ð ×,í �)×-× ×5ð í-í'× � � − ×5ð ×B� �,Ö − Ö'×5ð ëB�)í � − � �/ð Ö �,ë��×5ð��%× �)×-× ×5ð � � � �Cí � � ��� �
	 − ��$� � � ��� − ���$� � �
� �×5ð��)í �)×-× ×5ð Ö��,í���� − ×5ð ×,Ö-í �Cí − � �/ð Ö-Ö�� � − � �/ð ë,×����×5ð Ö'× �)×-× ×5ð������-× � ×5ð × � ��� − �5ð ×���� � − �5ð �,×,í-Ö×5ð Ö-í �)×-× ×5ð�� ������� ×5ð × � � � − Ö�ð ×,í � � − Ö5ð ×,ë,Ö-Ö×5ð �-× �)×-× ×5ð��%× �'ëCí ×5ð Ö�� �,ë � �5ð í��-×-× �/ð Ö-ë-×-ë

�-ð ×-× �)×-× ×5ð ×,Ö-í��Cí ×5ð × ��� � �"�-ð �-Ö���� � �5ð ë �-Ö-ë
×5ð ×,í �%×,×-× ×5ð × � � � � Ö�ð ë,í��-× í,í�ð × �B��� í��5ð����'ë �
×5ð��%× �%×,×-× ×5ð ×B�%× � � �/ð ×,ÖB� � �Cí�ð í��,Ö�� � ��ð � � �,ë
×5ð��)í �%×,×-× ×5ð ×-×,í�� � �5ð �,Ö�� � � � �5ð ë-ë �-× � ��ð �'×-× �
×5ð Ö'× �%×,×-× ×5ð ×-×������ �
��	��$��	 ���
������	�� �$��� � � �
�×5ð Ö-í �%×,×-× ×5ð ×-×,Ö�� � �5ð Ö � �B� í �5ð��%ë��,Ö � �/ð í����(�
×5ð �-× �%×,×-× ×5ð ×-×,Ö��,× �5ð ���,× � íB�-ð �B��� � ë �5ð í � �Cí
�-ð ×-× �%×,×-× ×5ð ×-×-×-ë,× ë5ð �-×,×-× � �5ð �,Ö���� �,ë5ð �-Ö�� �
×5ð ×,í �%×-×,×-× ×5ð ×-×-×-× � �
��� ����� − ���$��������� − ���$�������×5ð��%× �%×-×,×-× ×5ð ×-×-×-×�� − �5ð í'×-×-× − �%×,×5ð ×-×-×-× − �%×-×/ð ×,×-×-××5ð��)í �%×-×,×-× ×5ð ×-×-×-×CÖ Ö���ð ×-×,×-× − �%×,×5ð ×-×-×-× − �%×-×/ð ×,×-×-××5ð Ö'× �%×-×,×-× ×5ð ×-×-×-×CÖ − �)í�ð ×-×,×-× − �%×,×5ð ×-×-×-× − �%×-×/ð ×,×-×-××5ð Ö-í �%×-×,×-× ×5ð ×-×-×-× � í'×5ð ×-×,×-× − �%×,×5ð ×-×-×-× − �%×-×/ð ×,×-×-××5ð �-× �%×-×,×-× ×5ð ×-×-×-× � Ö-Ö�ð ×-×,×-× − �%×,×5ð ×-×-×-× − �%×-×/ð ×,×-×-×�-ð ×-× �%×-×,×-× ×5ð ×-×-×-×,× � � �

Y�
�����|C;%�
�
²E|�³�������|C;C��Ê/�Â}k=~}a|C������@�}a}�@_²E|�³�������|C;r@���\��=~�"�	@1>,�C|C¨ª©�«G�
�"�>��
�"�
@��
�
;%=5���"}�@/�)�"=~��C£ -�=5B�|,�ª|C;C���)�
| �Å;�@�}��C;2© Y�
�����|C;%��@��
�
;%=5���"}\@/�)�"=~�ËB�=~;%¨��r=~�
���
��=~;��"�"�~���%�A�'@��"�"|��k�����2�);%�"�
���)�"=~��C���
|C�>,|rB�|���@C�ª|r�)=]>��
=�=ª�$|���|,�7B�|C|C�±�)�
|�²E|�³�������|C;
@���U��=~�"�	@1>,�C|C¨ª©�«N�
�"�>��
�"�¬@��
�
;%=5���"}�@/�)�"=~��C£

ÌÆ=À�)�
���±|C��¯B�|\�'@�¨~|Ë�"���)=F>,=~��%����|C;�@/�)�"=~� @¦}a�����)�
;%|Ë=~���)�
;%|C|Ë|,����=~�
|C���)�	@��
�����$�);%�"�
���)�"=~��r@���k@N�"=~�~�
=~;%}�@��������$�);%�"�
���)�"=~�°£ �=~;Å�$�"}a�
�"|E@���@������)��>�;%|��$�
�����Å�"�a�)�
|
��=~;%}a|C;�>�@1�%|G�$|C|_Ç�|�>-�)�"=~�L��£ ¾ �k�)�
|E�	@/�%�)|C;�>�@1�%|~��B����)�i@]>��
=~��>,|E=~�Æ�$��|�>,�"�>Ä��@�;�@�}a�
|,�)|C;)�C�|,�
@1>-���~@��"�
|��r=~���)�
|_;%�
�"�Ë�
;%=~��@��
�"�"���7�L>�@��Ë��|]>,=~}a�
���)|��Ë��$�"�
�a���
}a|C;%��>�@��
�"���ª|C;)�%�"=~�k=~���)�
| �@��
�	@1>,|��);�@���%��=~;%} 9*�%|C|r:¢�"¨��2�'@1�������
	��1��@���kÌ��
=~;%�"��@���X:¢�"¨��
�$�'@1������
	�	~D'£!Y|,�!��È�
=5B>,=~}k��@�;%|��)�
|��)�
;%|C|�@��
�
;%=5���"}\@/�)�"=~��,£ ¾ �±ÌÈ@��
�"|���ÊG@���XÓ
�)�
|r|,�
@1>-�Å@���a@��
�
;%=5���"}�@/�)|��~@��"�
|��C��@���l;%|C�	@/�)���ª|�|C;%;%=~;)�n@�;%|r�%�
=5B��XB����)�±;%|��$��|�>-�
�)= u @��� θ B����)�F�)�
|\�����2�);%�"�
���)�"=~�¯��@�;�@�}a|,�)|C;)�X@1�_�"�¿ÁE;�@����|C�"��@���¯Ç�|C�~|C;)�@��
�
9$���
	��5D ��>,�7£����"�~�
;%|�� �a@��� ��£¾ �\���k|5@1�$�R�)=��
=1�)��>,|À�)��@/�i²E|L³�������|C;i@���ÍÊ/�Â}a=~}k|C������@�}a}�@F²E|U³�������|C;
@�;%|i�
=À}�@/��>��¯��=~;l�)�
|i��=~�"�	@1>,�C|C¨ª©�«G�
�"�>��
�"�Í@��
�
;%=5���"}�@/�)�"=~�§9*�%|C|\�)�
|\��=~�����*@1>,|



���,Ö � ð�� �/÷��/ÿ$þ7ûCø�Ü7Ú°Ù'æ��
;%|��%�
������D'£ÄÌr�
���L@��� ���"�~�
;%|��<�'©�� )2��$�)�"�	�Í�)�
|<�2�'@/�)|C}k|C���U�)��@/�Ë�)�
|���=~�"�	@1>,�C|C¨ª©
«N�
�"�>��
�"�¬@��
�
;%=5���"}�@/�)�"=~�¬>�@��L��|S>��
=ª�%|C�¬@1�E@±;%|C��|C;%|C�>,|S}k|,�)�
=���£�ÔL=~;%|C=5�ª|C;C�����
����B�=~;$�)�l�
=1�)�"�
�E�)��@/�È�"�l�)�
|��"�"�~���%�A�'@��"�"|��±>�@1�%|����)�
|�Ê/�Â}a=~}a|C���È��@�}a}�@�²E|n³�������|C;
@��
�
;%=5���"}�@/�)�"=~�¤�~���ª|��G}l�>��À}a=~;%|X@1>C>,�
;�@/�)|±;%|��$�
�����E�)��@��À�)�
|X=~;%�"�~�"��@��È}k|,�)�
=���£
-Ä|C�>,|C��=~;$�)�aB�|�B��"�"�>,=~}k��@�;%|��)�
|�}a|,�)�
=��
�ÈB����)�±;%|��%��|�>-�n�)=G�)�
|r�~@��"�
|���=~���'@��"�
|��
���	@l�)�
|]��=~�"�	@1>,�C|C¨ª©�«G�
�"�>��
�"�¦��=~;%}X�
�	@�£

��µ [Ä¹ ����	�¼ � ������� ��½ ¶�¼���½*¶ 	�����¸/¹��Æ½�� 	
·5½ ¹�¶ 	��l·�� �L¸ � � ��¸ ��¶�¼ � � ��·��Æ¹Yº µ
�=~;]�)�
|k:<|C�"�
�
�"��>�@1�%|¬9*�%|C| ���"�~�
;%| 	~D'�Æ�)�
|i²E|a³�������|C;C�ÈÊ/�Â}k=~}a|C���S��@�}a}\@Ë²E|
³�������|C;C�n|,����=~�
|C���)�	@��N@��� Y�
�����|C;%�¿@��
�
;%=5���"}�@/�)�"=~����
;%=����>,|¬@��®|C;%;%=~;k��;%=~}
@���=~��� −25% �)= 15% £ -Ä=5B�|,�ª|C;C��)�
|S}a=ª�2�G@1>C>,�
;�@/�)|S;%|��%�
�����E@�;%|S=~���'@��"�
|��UB����)�
�)�
|]¡�|C|C¨�}�@���©�¡�=5B�|C;)�E@��
�
;%=5���"}�@/�)�"=~�¯9 |C;%;%=~;��"|��%�r�)��@�� 4% D'£

	 ��
 	 ��

� ø��/ð���ð  � ÿ " ÿ$ø���������þ �'ùAÿ �Yø�	 �

c = 1.9498
î
τ = 0.3

î
θ = 0.1

� ��
u ≤ 1000

	 ��
 	 ��

� ø��/ð �5ð� � ÿ��úý����/ý-÷�� � �ªþ �'ùÂÿ �Æø 	 �

µ = −1.62
î
σ = 1.8

î
θ = 0.1

����
u ≤ 1000
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	 ��
 	 ��

� ø��/ð �5ð� � ÿ!ì��'÷Aÿ+	Âý�þ �'ùÂÿ �Æø�	 �
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