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1.3.2 BEHTESHYLITE

W NGE T2 B e CREPLAE & . FRATATLAMEER (BKJLEAE) S E L H k.
MBSk /RS%E S (Borel set) XfFfi#LAEf#EFTE . Fl4n, Spanos (1986, 2000) 7FH22
SIS EE A . XYL RS T RGO E . 28R, o H At R A
FIEHEAM a0 Shiryaev (1996) 1E 4 MECFE SUSAR 3 2 B 55 . #0451 REHLAS
DA K Bifi b1t A2 1 B 2% S
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yi=c+Bxr,Fer €~N(0,d) (1.6)
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L WAL IES WA & W34 (Gaussian distribution) , 332 75 B 132 AN [R) B8 BB 17 4 85
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AR b RN 58— B e AR L, 3 BB AR ST,
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B RE (1.6) RS v, . W — SRR EPRSE T RBGEHCH, KITC L8
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