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(2005) J. Stat. Res. Iran 2

 [
 D

O
I:

 1
0.

18
86

9/
ac

ad
pu

b.
js

ri
.2

.1
.5

3 
] 

 [
 D

ow
nl

oa
de

d 
fr

om
 js

ri
.s

rt
c.

ac
.ir

 o
n 

20
26

-0
5-

21
 ]

 

                               3 / 8

http://dx.doi.org/10.18869/acadpub.jsri.2.1.53
https://jsri.srtc.ac.ir/article-1-146-en.html


R=w} Q xRwQ}i w |Or=N |QiaH O}Ht 56xm |Qw]x@ '�1993 '|*U*Qm � OvDUyV 2(t0; Sn) = c(t0; t0; �)� C 0�X��1C��(t0; Sn) = f(t0)�XfM(Sn)g�1C��1� \@=wQ R= xm xvwou=ty "CU= Z(t0) w Z C=Oy=Wt Q=OQ@ Tv=} Q=wwm C 0� = CovfZ(t0); Zg wKQ] R= |a@=wD �2(t0; Sn) |} woW}B Tv=} Q=w w Var(�̂gls) QoOQw;Q@ Tv=} Q=w OwW|t xOy=Wt �2� w"Ovvm|t Q}}eD 'hrDNt |Q}oxvwtv |=yKQ] |=Q@ w OvDUy |}=[i |Q}oxvwtvxv}y@ |}=[i |Q}oxvwtv KQ] 3"OwW ?=NDv= KQ] |ov}y@ X}NWD |=Q@ |Q=}at CU= sRq |}=[i |Q}oxvwtv KQ] u} QDy@ u}}aD |=Q@Tv=} Q=w =} QoOQw;Q@ Tv=} Q=w Q}_v 'xO=O =} |ak=w QDt=Q=B x@ woW}B =} QoOQw;Q@ |m}ORv R= |=xR=Ov= ,qwtatOQw;Q@ hOy =@ =OD@= "O=O Q=Qk xO=iDU= OQwt |ov}y@ VHvU |=Q@ |Q=}at u=wvax@ u=wD|t =Q |} woW}Bl} Var(�̂gls) uwJ "Ovm st}v}t =Q Var(�̂gls) xm s}DUy |Q}oxvwtv KQ] u}}aD p=@vO x@ '� QDt=Q=B?=NDv= KQ] |ov}y@ Q=}at u=wvax@ �fVar(�̂)g Ovv=t u; R= |a@=D uOQm st}v}t 'CU= p� p T} QD=t|va} &�̂ Tv=} Q=wwm Tv=} Q=w T} QD=t u=v}tQDO '�(�) Q=}at `@=D xm u; ZQi =@ "OwW|t�fVar(�̂)g = jM(Sn)j�1CQwYx@ xv}y@ |}=[i |Q}oxvwtv KQ] 'OwW Q=}DN=S�n = arg minSn2DjM(Sn)j�1|=xm@Wt |xr}Uwx@ D |x}L=v =Pr "Ow@ Oy=wN Q=wWO Q=}U@ S�n u}}aD 'OW=@ xDUw}B D Qo = "OW Oy=wNVW '`q[q= |w=UDt |FrFt '|a@ Qt |=yxm@Wt Ovv=t |YNWt |wor= T=U= Q@ 'CU= xQoN pt=W xmp}mWD =Q DN O}OH C}akwt |=[i 'u; |=yxQo s=tD |xawtHt w OwW|t xOR ?} QkD xQ}e w |yHw|Q}oxvwtv KQ] �Nn� R= |m} ?=NDv= x@ \wvt xv}y@ |}=[i |Q}oxvwtv KQ] 'CQwY u}= QO "OvyO|txm |Qw]x@ 'CU= umttS�n = arg minSn2DjM(Sn)j�1:c
(2005) J. Stat. Res. Iran 2 51

 [
 D

O
I:

 1
0.

18
86

9/
ac

ad
pu

b.
js

ri
.2

.1
.5

3 
] 

 [
 D

ow
nl

oa
de

d 
fr

om
 js

ri
.s

rt
c.

ac
.ir

 o
n 

20
26

-0
5-

21
 ]

 

                               4 / 8

http://dx.doi.org/10.18869/acadpub.jsri.2.1.53
https://jsri.srtc.ac.ir/article-1-146-en.html


57 |}=[i |=yxO=O p}rLD |=Q@ xv}y@ |Q}oxvwtv KQ] u}}aDs=tD |UQQ@ 'OwW Q=}DN= n = 10 w N = 100 Qo = p=Ft u=wvax@ 'OW=@ nQR@ �Nn� Q=Okt |Dkw =t=u=wvax@ u; R= |@} QkD w CU= Q=wWO xv}y@ |}=[i |Q}oxvwtv KQ] u}}aD |=Q@ umtt |Q}oxvwtv |=yKQ]=yxO=O |}=[i |oDU@ty Q=DN=U uOQm ^=Lr =@ Qw_vt u}= |=Q@ "OwW|t ?=NDv= xv}y@ |Q}oxvwtv KQ]|tD} Qwor= '�2003� utR=B w Qrwt w �2001� u=Q=mty w T}rHv; \UwD xOW x�=Q= QQmt |=ysD} Qwor= QO"OwW|t x�=Q= |@} QkD xv}y@ |}=[i |Q}oxvwtv KQ] u}}aD |=Q@� OQw;Q@ hOy =@ xv}y@ |}=[i |Q}oxvwtv KQ] :1 sD} Qwor="OwW xO=O Q=Qk j = 0 "1"OwW ?=NDv= S(0)n x=wNrO |x}rw= |Q}oxvwtv KQ] l} "2|x ] k v 'OW= @ g(x) = jM(S(j)n+1jjM(S(j)n )j ` @= D 'x 2 DN � S(j)n |=Q @ x mu; ZQ i = @ "3S(j)n+1 |xawtHt w OwW xi=[= S(j)n |Q}oxvwtv KQ] x@ x+ = arg minx2DN�S(j)n fg(x)g"OwW p}mWDS(j+1)n |Q}oxvwtv KQ] w hPL S(j)n+1 |xawtHt R= x� = arg minx2S(j)n+1fg(x)g |x]kv "4"OwW p}mWD"OwW CWoR=@ 3 |xrLQt x@ w OwW xO=O Q=Qk j = j + 1 "5C=@U=Lt CrwyU |=Q@ "O@=}|t xt=O= 'S(j)n Q@ S(j+1)n KQ] j=@]v= |va} &|}=Qoty =D sD} Qwor=p}rLD QO Q_=vDt Qw]x@ xm OvOQm u}}aD g(x) `@=D |=Q@ xO=U |rmW �2003� utR=B w Qrwt 'sD} Qwor= u}="CWwv Q} R CQwYx@ u=wD|t =Q u; |}=[ig(x) = V 2(x; Sn) + �0(x; Sn)(X 0P��1X)�1�(x; Sn)V 2(x; Sn) :�2(x; Sn) |} woW}B Tv=} Q=w xm |Q}oxvwtv KQ] 'CU= |}=[i |} woW}B p}rLD hOy xm |t=ovyR= |a@=D Cr=L u}= QO "OwW|t ?=NDv= xv}y@ |Q}oxvwtv KQ] u=wvax@ Ovm st}v}t 'x 2 D |=Q@ =Qu}= Qo = "OwW|t ?=NDv= Q=}at `@=D u=wvax@ �f�2(x; Sn) : x 2 Dg Ovv=t |} woW}B |=yTv=} Q=w|va} &D |x}L=v |wQ |} woW}B Tv=} Q=w st}Um =t =} u}ov=}t CQwY wO R= |m} x@ `@=DV (Sn) = 1jDj ZD �2(x; Sn) dx =} H(Sn) = minx2D �2(x; Sn)CQwYx@ xv}y@ |}=[i |Q}oxvwtv KQ] 'OwW xDiQo Q_v QOS�n = arg minSn2DV (Sn) =} S�n = arg minSn2DH(Sn)50 c
(2005) J. Stat. Res. Iran 2

 [
 D

O
I:

 1
0.

18
86

9/
ac

ad
pu

b.
js

ri
.2

.1
.5

3 
] 

 [
 D

ow
nl

oa
de

d 
fr

om
 js

ri
.s

rt
c.

ac
.ir

 o
n 

20
26

-0
5-

21
 ]

 

                               5 / 8

http://dx.doi.org/10.18869/acadpub.jsri.2.1.53
https://jsri.srtc.ac.ir/article-1-146-en.html
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