
Sureohp vhw 7= Dvvhw sulflqj

Gxh= Wxhvgd| Iheuxdu| 56

Sureohp 4= Wkh Frqvxpswlrq FDSP Prgho

Frqvlghu d frpshwlwlyh hfrqrp| lq zklfk wkh uhsuhvhqwdwlyh krxvhkrog doorfdwhv
lwv zhdowk/ K|c dfurvv ? gl�huhqw w|shv ri ulvn| dvvhwv wkdw sd| dq xqfhuwdlq uhwxuq1
Lq ghflglqj krz wr doorfdwh wkhlu sruwirolr lqwud0whpsrudoo| dqg frqvxpswlrq lq0
whuwhpsrudoo|/ krxvhkrogv vhhn wr pd{lpl}h wkh xwlolw| ixqfwlrq
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vxemhfw wr wkh exgjhw frqvwudlqw
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zkhuh H| lv wkh h{shfwdwlrqv rshudwru frqglwlrqdo rq lqirupdwlrq dydlodeoh dw
wlph w/ S| lv frqvxpswlrq ri wkh +qrqgxudeoh, jrrg/ �| lv h{rjhqrxv zdjh lqfrph
dqg K| lv wrwdo ixqgv +zhdowk, dydlodeoh dw wlph |1 Iru wkh �wk1 dvvhw/ _�c| lv wkh
glylghqg sdlg dw wkh ehjlqqlqj ri wlph |c dqg ^�c| lv wkh sulfh1 Wkxv/ dq djhqw wkdw
sxufkdvhv dq dvvhw gxulqj shulrg | sd|v ^ dqg grhv qrw uhfhlyh dq| glylghqgv xqwlo
wkh ehjlqqlqj ri wkh iroorzlqj shulrg1 Ilqdoo|/ r�c| lv wkh djhqw*v kroglqjv ri dvvhw
� hqwhulqj shulrg |� Wkh sdwk ri glylghqgv lv vwrfkdvwlf1 Dvvxph wkdw wkh djhqw
kdv d FDUD +frqvwdqw devroxwh ulvn dyhuvlrq, xwlolw| ixqfwlrq/
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zkhuh � : f lv wkh ghjuhh ri devroxwh ulvn dyhuvlrq1

+d, Lqwhusuhw wkh exgjhw frqvwudlqw +315,1

+e, Irupxodwh wkh sureohp dv d g|qdplf surjudpplqj sureohp dqg vshfli| wkh
Ehoopdq*v htxdwlrq1



+f, Ghulyh wkh �uvw0rughu frqglwlrq zlwk uhvshfw wr r�c|n�c dqg vkrz wkdw lw lv
jlyhq e|
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+g, Vxssrvh wkdw wkh ?wk1 dvvhw lv ulvnohvv1 Vkrz wkdw wkh iroorzlqj uhodwlrqvkls
pxvw krog lq htxloleulxp
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zkhuh SJ�| E%c +� lv wkh fryduldqfh ri % dqg + frqglwlrqdo rq lqirupdwlrq dydlo0
deoh dw wlph |1 Jlyh dq lqwxlwlyh h{sodqdwlrq ri wkh uhodwlrqvkls1

Klqw= jlyhq wzr udqgrp yduldeohv %c +/ SJ�| E%c +� 'Hd%+o� dH E%�o dH E+�o

3141 Sureohp 5= Lqwhuqdwlrqdo ulvn vkdulqj

Vxssrvh zh kdyh wkh wzr0frxqwu|/ wzr0shulrg/ 7 vwdwh hqgrzphqw vhwxs ri vhfwlrq
815 lq RU/ dqg ri wkh � ' 2 fdvh iurp vhfwlrq 8161 Qrz/ krzhyhu/ lq erwk Krph
dqg Iruhljq/ djhqwv kdyh wkh h{srqhqwldo shulrg xwlolw| ixqfwlrq � E�� ' 3e3��
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zlwk � : f/ udwkhu wkdq FUUD shulrg xwlolw|1

+d, Fdofxodwh htxloleulxp sulfhv dqg frqvxpswlrq ohyhov iru wkh fdvh ri frpsohwh
pdunhwv +sdudooholqj vhfwlrq 815 lq RU,1

+e, Vxssrvh wkdw lqvwhdg ri kdylqj dffhvv wr frpsohwh pdunhwv/ djhqwv duh uh0
vwulfwhg wr wudglqj ulvnohvv erqgv dqg vkduhv lq Krph dqg Iruhljq shulrg 5 rxw0
sxwv1 Vkrz wkdw wkh uhvxowlqj doorfdwlrq lv vwloo h!flhqw +sdudooholqj vhfwlrq 816 lq
RU,1 Vkrz dovr wkdw Krph dqg Iruhljq frqvxpswlrq rq erwk gdwhv duh jlyhq e|
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