MCMC

Sunday, October 22, 2017 7:14 PM
f,/; P oy £ olds ¢g. _statis #:‘cs/ /347;/45 ke e
7% 4,,/ to e Aos WLM/ Cow/p (cald /'174

/ﬁ'men)’/'bnq/ J/_S %»’/4&!%‘//2

Eé [5 i /Mo/él
7[_ g € f+/,—/fV

sy \
S FFF| ur) 2z ey GZaz)

T

4
ot Colwig e
4 -
M(7) = Z - /{i L(r +s)
Z—‘— % Co(bw/f/?J

Q'. (qn v fam/pk ﬁ’om/m/ (0,,.,./4”/1 ji[éfw
or @(/[{/Mﬂ% Z ?

! D{%&n Z]%C,’(ﬂ/ e ﬂ’o;/s USe Mﬂ/ éa/ c é&r,'n)’,

ML Law of  large Naw bes
| £ o 5 a  Luik— Stk Erpde M.C. co/?4
Shtionan, —Astibatior T e £
givea X=X,

';n{' 2- 7(6()) _— jfé/—)r [ /D/Déﬂél'/./a.

”f;17 .)(/

Underarad Probability F 2017 Page 1



BQLZ{\ We il coloalt
M,/(§ﬂ =22 b (70 ), 1))

,,,,,

By ouy CDMP //:47 4/7(4/’/4/47/

1 -
I(ny -7,]l< ¢ S

E (i) = Z falia = 2t + 2 febes-m)
= S([&(’ﬂ + O(éﬁén)
S LS :"’fﬁm Ar + O,

Ve —iF 1<y, O~ i
Cor (@02~ Erteie) Erpr) e )
= 2t PH=4X-4)p- 3
— (360 PCY =alp ) 2P Cx; <4 14 - 7)
=Sk, Fw (e )
sfﬂ(ﬁ«;@i R A lore, (o™ V=71 & = X shoke
< //f//; 2R, o

Ve )< 26RIE1, 2 2 2e

< C n

Underarad Probability F 2017 Page 2



doo PURS - F45)5 1]

wzz < Z" /)2_1. .

n
Sma Lt s, — JFﬂ/F/ ‘,fig,, ‘%jr‘dm

/4 M oy teov Chran )(") S fow bet/ (rom s

J%a ‘/.'Wafp d/f.( Il/,'éq 7[:’(% (S5 Veces: G /./( H

k. )y, oy

Cheo,d Casa =1,

IPC 4 >n, X2 5T= IPC gy =0y = 29

S0
P =
m le/lell /)e/ﬂf/d/ /3}1///‘,,“ E%aﬂ 711'0145

Lel”/”ﬂ DBE =2 T xS S/of 7/t‘l/ﬂ4/7

(rlly = 2mb, - 27, b - 7,

Underarad Probability F 2017 Page 3



L;élﬂ 5“4/'/?&///'/&47/ /34/4/ é/ﬂuéer‘ ”{7

/)al"l/'(,j

Lot T ke a4 P’ OQ«M"‘% measne  ovy el

Mﬂ/ Aw/ fﬂm{,’;l,im /?u/e. X —7 /}/ ’

— P TeV ua,
_ Choo ~ -
vose \/ /ZT(VI /%\{Ii V\iIi)

- Se X:‘;:Y) Xj)l:/yj w J%0.

Ex 1m£[L T ran /l*“) co /Ou/ /»17

(4 4
(' "’ ~, (2 — p-LL T From
Q.ﬂn,s/ — /a/w(c /\/C[/

— p(-él Nea /{/C() wnir/vlm/)
Yivtn  N&ph s

Evample  lsn PCr]-= M//o[pli_m-@)
Lt T"F = assign o bt
Tl avss))

/”,(d.},—k)
7o) e (~57)

|!

B —é &X/ﬂ (p MZ.b_Vf;:*'y‘*/ u—>

i + é" @J’/ﬂ (ﬂ 70/.;:}—J‘uf_)

Underarad Probability F 2017 Page 4



M/(ﬁz 0‘)*0*/( £z )

= 5 <z tmh[p 2 ]

d/"b

Slm/é ﬁmp%l\”” o Th /é._/,u/ n@i'7é bowy hesod

60(4//1'/)2: //( b= (l/, E)J “/,:/’7 7T /5//17 M0 4

A= mar ﬂ/ej[i). lr A< =z ond X, 5 14
ceV

&/ﬂuéé/ y_/j//’ﬂl/ﬂ cs {Ad,f/ 5 Cﬂ >0

%T/ (’l/'é./ ’)T)\< V)é»{’/o[—g_%ﬂl)é//))

Proof s Lok Yo~ ¢ Copl XY o gy

- }o.z,/' Sdpy (/é//é(/ v, 7 Vfr/nfc a7£ Izz‘maz.’

_ et U, ~Unr (017, 11/

- S )Q“(‘/c):(/‘ Yl

L Tashs 2X (1))
AT ’
t 7 S nh/@yg/étyt[u))
\/tu (l/é) { ”( M\‘ < E

-51 F4rl /‘Mf_[\/e/(/’ /)
“
PL X G Y, )| v, X, )3

=] fan hp =2 RAE 7’%4[/? Vew)) )
> /M?kéw— Z‘/‘lu//

Underarad Probability F 2017 Page 5



\<~‘zﬂ/M )fam- 2 Vi)
N p'&(fwwye:,}{s:)# fele) ]
Ll De= v Xwsy L) v o= D)
H oei, =2 )
—E[ Tt<n)- Tuen))

= kpZ, Tlhow*red) - Fly cp,.

= s E 2 T(y~u)— EIP

nep g

< /74 Eloer — D)= 242 g,

o Eppy < (1-54) ,
So Lo < (1- /;f—rd)tpo

S nepl(-{-p4)t45)

/M@{/O/o /f) Hﬂ) 7["?}

SDMc "/M ’.7L 5 2 @ﬂf} 7/0 SﬂMpé Trsm
'Hﬂ Cop p/h[,b/m/ p/oéal/'/f‘/j.

L@t Oxj LE a /Ma/ éa/ %/4/1;,'7[,‘04 //17?7/[,/.4/.
The iden 5 bl s Sheld be can, o sulte

Underarad Probability F 2017 Page 6



Ay, = T Cox
y m@ /N ) 45(3/7)(ﬂﬂ(< /0/0444
b4 A
/D;cj - AX? QXP
PD(JC - ‘— 75:}—-)4 P'zy
Chech  DBE

%
T, 6.,
— T"? Qg—z
= T, /4524 @\l - 7—7 /;z e

)(y, A /M»f/ém/ C%a,' s A ka'
)(' A —/}/3 — .. T4
i l ‘

N . T 2

Ml/ Koy f’”/’.5"7[f/"4 )(I o Y /?x_b.

Sam/;}a [)('J/){)) Dryen _\_/’(Y//--'/ k’>_; &5/.;:4%%
IPCl = - | Y:?}

AS/A/, ; M.‘y',.

Underarad Probability F 2017 Page 7



5/041/ M ;‘4’.349 .

/?a #/d/]é 64.

Bo#/éﬂcc 'i /?ﬁ)(,‘o .

=
d = mun xXe59c5¢ T(X)PZZ

sirped TE)

PCY eSS < 2Py, es ves ]

n

- 2Py, es fes Iy es]

,’ ‘

2 PCv.eS v eS, Yes)
o PCY, «$]
(FC‘/,‘-/ éS; %éS‘J

<

AUPY

NS

_Fes, zes"
TG

% __,f__j:“_.%z/——:n}—

e w (5

)=l

—

Se Ay (X, 7) < TISD- R e 5]

Underarad Probability F 2017 Page 8



Underarad Probability F 2017 Page 9



