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. Hy(t) - Hy(t)
mam - e
lim th(t) =1.



t> 1o
d
iF i Bi=Ly (] GG ikniiHp § Hij
h=1 I#h

Lj >0 [to, to + C]

d
JHI) & )= Digs Y S (G )G OikndiHn() § Hy(t)]

JEIE h=1 I#h

t2 [to,to —|—C]

maxXg—1,.. rty, <T

i
QD(tin R 7tir) = P(\Z:I(Xik < tik)) = P(\Z:l(bik - tlk)) =

= ZP( 221(bik < tik)’im )+ Z P( ZZI(b’ik < t’ik)’j ) -
m=1

- JECD
- Z P( -kgll,i.I.l.,rtik’j Z Gj( mln t
JjeECD jeCD
ti,, T
tiy =T maxg—a, rti, <T D = fiy,...,i,9

jeCD jeCD
'
=G, ( mln t Z G,( mln t L) = Zl(tiz —T)G”( min ¢, ) + Z G;( min t;,)
jeCD =1 T jeCD o
D="*t,...,t,9 ming=__,t; =to Qp(tiy,---sti,) =0

mink:Lm’T tik > to

Qtr, ... ta) = PN (Xi = t3)) = PO\ (b = 1)) = > P(Nigj(bi = ti),b; = 1,5 )=
J
- Z P( - minfrgéajxti,tjg,j )= ;Gj(minfr?%xti,tjg).



Q-m Q

Q-m(t1, s tm—1,tmits - ta) = Qt1, s tm—1, Ty tmi1y .. tg)-

Q-m(ti, s tm—1,tmg1y ...t Z G (minfT,t;9) + G, (mlnfmaxtz, Tg) =
J#Em
= Z Gj(tj) + Gm(maxti).
‘ i#Em
Jj#Em
D:ft“, . 6,0 dij?2
Q tj 72D T
D = fth? i 9 f\Z:l(XZk tlk)g

Qp(tiy, - ti,) = PONGoy (X = 13)) = Y PONGoy (X = ti), ik )+

—

k
+ Z P( Z:l(Xik -tik)7j ) - Z P( 7I;:l(‘Xilc -tik)7j

jeCD jeCD
j 2 CD f * ming—1,_ ,t;,J g
J ming—1 ., t;,
QD(tiU"'vtir) > Z P( -k_Hllinrtikaj )
jecp =1,...,

Qtr, . ta) = Y P(Nizt,a(bi = 1), 0p1) > bpzy > ... > b pg)) =

pelly
- Z (\i= =2, bp(l) mln tp(m)) b p(1) > bp(g) >0 > bp(d)) =
p€lly
= Z Wp(minftp(l),tp(Q)g, . ,mgllin ltp(m), . ,i:Hlin t;).

pElly



Fy
Fi(t)=P(X, =t)=Pb =t)= ZZP(%% by < bp,bp, < bi,by = t) =

= P(max b <by,by <by,by =1t) +ZP max by < by, by < bi,by = )+

i I#h,1#1 #F1,1#
+ Z Z maX bl < bh,bh < bubl )
i#1 h#i,h#1 l#h
t 2 (to, T]
P(by = t) ;Plﬁ%§1b1<bh,bh<b1, het) +Z l;riax 1 <bi,by <bi by = 1)+
+Z Z l;glax by < by, by, < b;) ZGmt +ZGil(t)+Z Z

i£1 hetih#1 h#1 1#1 i#1 h#4,h#1

t 2 [to,T)

P(by =1t) , 0+Zp(l£a}>;ibl < by,by < by, by = t)+

+)0Y Pl;g}ba); b <bp by <biby=t) =3 Gat)+>. >

i#£1 heti,j#1 i#1 i#£1 hsti,h£1
=> | Ga®+ D Gaul®) | =D Gin(t) =) Gi(t)
i#1 h#i,h#1 i#1 h#i i#1

Filt) =0 F(T)=1



