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.H\ ZRUBYGHUZDWHU RSWLFDO ZLUHOHVV FRPPXQLFDWLRQ FKI
VSDFH RSWLFDO FKDQQHO PDWKHPDWLFDO PRGHO XQGHUZDWI

8QGHUZDWHU ZLUHOHVV RSW L FDFELWR 2P W&GEHR B/R & QOMKNDLRIH B\ F
WHQVLW\ 3&0 LV HVWLPDWHG 7KH DLP LV WR VXEVWDQWLDW
GHWHFWRU RXW SXW HR SMWIFDWZ BRVMHRX QLFDWLRQ FKDQQHO WD
LQWHUQDO QRLWHLRH SHKCRHPRDMQVDY ZHOO DV WR DVVHVV WKH
FRGHV 7KH VWDWLVWLFDO FKDUDFWHULVWLFV Rl RSWLFDO Ut
DV SDUW Rl XQGHUZDWHU ZLUHOHVV RSWLFDO 7B WHWD \WWRW P X (
WLFDO PRGHO LV VXEVWDQWLDWHG DQG WKH FKDQQHO FDSDF
5HHERORPRQ FRGH 7KH IRUP Rl SUREDELOLW\ GHQVLW\ IXQFW
VWDWLVWLFDO FKDUDFWHULVWREM RU B GG LWRLYWH RLG/ B \DR/I X2
EHHQ FDOFXODWHG 7KH SUREDELOLWLHV RI ELQDU\ VLJQDO
XQGHUZDWHU ZLUHOHVV RSWLFDO FRPPXQLFDWLRQ FKDQQHO I
D GLVWDQFH RIKH W®RREDPLWLW\ Rl HUURQHRXWRUHFWSWLRQ L\
ZLWK KLJK GHWHFWLRQ WK% D\DICR BKBDIQURIPO BDRGZLGWK IURP
0+] :LWK JLYHQ FKDQQHO SDUDPHWHUYV LIQ GVWSFOQALEIOMMME 1S
WKHBBWLRQ RI RSWLFDO FRPPXQLFDWLRQ FKDQQHO LQ FOHDU

0+] EDQGZLGWK DQG HUURU SUREDELOLW)\ S#MLG@L GBIUI\GV\PE
BRORPRQ FRUUHFWLRQ FRGH ZLWK FRGHWD@MHURDVHG GDWD W
IRU 0+] EDQGZLGWIRWQG+E\EDQGZLGWK
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H\ZRUGADGLR UDQJH ILQGHU GLIIHUHQFH IUHTXHQF\ VLJQDO L
WLRQ GLVWDQFH HVWLPDWLRQ HUURU VSHFWUDO GHQVLW\ H
LQWHUIHUHQFH FRPSHQVDWLRQ WL®H GRPDLQ LQWHUIHUHQFH

$ VLIQLILFDQW IDFWRU OLPLWLQJ WKH XVH RI UDGLR UDQJH IL
VLIJQDO LV LQWHUIHULQJ UHIOHFWRUV ORFDWHG LQ WKH SDWK
FDXVHG E\ LQWHUIHULQJ UHIOMWERLR/UHYV U BWSER QFBDR Q JL R UHLDI\DHD G
PDWLRQ HUHWHBRERBGHUV Rl PDJQLWXGH 3HFXOLDULWLHV RI C
DQG WLPH GRPDLQV DUH FRQVLGHUHG :KHQ FRPSHQVDWLQJ L
ERWK DPSOLWXGHFIMU® RRZGHU IMUHQFH IUHTXHQF\ VLJQDO LV F
ZKHQ FRPSHQVDWLQJ LQ WLPH GRPDLQ LQ RUGHU WR UHGXFH
LQIOXHQFH RI PXWXDO LQWHUIHUHQFH HQHUJ\ \MB JHWHK@IFJHZ L W |
FRPSHQVDWLRQ LV SURYLGHG RQO\ ZKHQ WUDQVPLWWHU FDUU
GHYLDWLRQ 7KH UHVXOWV RI VLPXODWLRQ WKRIZY QG LWW B QFR
PHDVXUHPHQW HUURU ZKHQ WX @L@UWURYMPLWWHU FDUULHU |
Y

$9 BIRQROYD DUW\®RB7,9( $3352:,081, $/*25,7+0 72 297 F$5*(7
53$'$5 ,0%*(

.H\ ZRUBOWUBHEDQG VLIJQDO UDGDU LPDSHR MHSROIHRIQ DODA RRIU V
LQ IUHTXHQF\ GRPDLQ PD[LPXP FRUUHODWLRQ DOJRULWKP DC

7KH SUREOHP RI FRQVWUXFWLQJ D UDGDULIGHEIHQRL WLIRIRIAH]
FRQVLGHUHG 7KH PRVW IDPRXV DOJRULWKPV WKDW SHUIRUP V
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WR GHYHORS D QHZ HIIHFWLYH DOJRULWKP IRU SURFHVVLQJ L
DOJRULWKP WR REWDLQ WDUJHW UDHD D QPRPUHWKP SLWRERN SHIBU
SUHYLRXVO\ NQRZQ VROXWLRQV LQ DFRRUKGD PEGLPXWNKRWZ R HUI
DJH EULJKWQHVV HUURU DQG WKH PLQLPXP Rl UHODWLYH FKDC
WKH DOJRULWKP SUR SSRMFG VRU QIDIGP WKRADSIHHVHQFH RI QRLVH
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.H\ ZRUBVYFRWUHFWLRQ FRGLQJ EORFN 9LWHUEL DOJRULWKP |
TXDMEOLF FRGHVY GHFRGHU FRPSOH[LW\ FRQFDWHQDWLRQ

'D\V Rl H[SDQGLQJ WKH FDSDELOLWLHV RI QHZ EORFN YHUVLR
EDVLV Rl WKIHROULWKPES9DOZKHQ WUDQVPLWWLQJ GDWD RYHU F
QRLVH DUH FRQVLGHUHG 7KH DLP Rl WKH ZRUN LV WR DQDO\]
WLPDO GHFRGHUV RI WKLV W\SH NHHSLQJ WKH GHWRGLQJ FRF
WLRQV LQ FRQYROXWLRQDO FODVVLFDO YHUVLRQ RI WKLV DO.
FRGHU DUH JLYHQ QRW RQO\ LQ WKH *DXVVLDQ FKDQQHO EXV
%6& &RQFDWHQDWLRQ PHWKRGYV WKNRUKEMB @RWS EHHIQ! KXW HI
D EURDGHU VWXG\ Rl 9LWHUEL EORFN DOJRULWKP %$9 DV ZH(
SURSRVHG ZKLFK PDNH LW SRVVLEOH WR VLJQLILFDQWO\ LQF!I
WKH SRVVLELOLWLHWRRX\GDSWOQBDHWLWR FRQGLWLRQV $QRW
VKRXOG VROYH LV WR DWWUDFW WKH DWWHQWLRQ RI VSHFLDC
WKH WHFKQRORJLHY DQG SDUDGLJPV Rl 2SWLPL]DWLRQ 7KHRU
hFODMWOLFPMLHG FRGLQJ WKHRU\
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.H\ ZRUSDUWLWLRQLQJ RI PDWULFHV LQWR EORFNV EORFN P
VHUYHU DUFKLWHFWXUH

ODWUL[ PXOWLSOLFDWLRQ LV DSSOL HG RMHR P DRQ $ D IVFUN [ FFDXED W |
WLRQ FDXVHV QR SDUWLFXODU GLIILFXOWLHV 7KH\ DULVH ZKF
VDQGYV DQG PLOOLRQV RI URZV DQG FROXPQV 7KH REMHFW RI
SUHYLRXVO\ GHYHORSNGY E L BWKWHH B X VWERU V W D RF KON HRWX U H |
GHVLJQ HQJLQHHULQJ IRU VBK IR HQ\OLVR QDAL PDWILRG HM KW K G L H \
WHP KDYH VKRZQ PXOWLSOH DFFHOHUDWLRQ RI 9/6, GHVLJQ W
SDQGIXQWWLRQDOLW\ WR VROYH RWKHU SUREOHPV UHTXLULQJ
PHWKRG WR GLYLGH LQLWLDO PDWULFHV LQWR EORFNV IRU PX
VRUV 6LPXODWLRQ PRGHOLQJ RI WKH SURH HOLWP HRQ VADRIW LB QA
FRPSDULVRQ Rl WKH UHVXOWV REWDLQHG ZLWK NQRZQ VROX
VKRZHG WKH DELOLW\ RI WKH VXEV\VWHP WR SDUDOOHOL]H W
FDVH WKH DFKLHYHG DFFHOWHDWLRQURN PROOMW MSRO IEFD &R RAR S
NQRZQ VROXWLRQV DQG LQ VRPH FDVHV LW WXUQV RXW WR E}
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