(Monte Carlo)

7 AMDAHL 5860
3.1
311
X 0 G 10305070 100
3.1.2 WP p
313 58 12
3,14
3.14 5
1
(0.60), (0.70), (0.80), (0.95), (0.975)  (0.999)
1) 3 X, Xj
X3
) 5.0

50
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2) 4 Xp X2
X3 X4

3) 5 Xp X2,
Xj, x4 X3

2
(0.60,060), (0.60,0.70), (0.60,0.80), (0.60,0.95), (0.60,0.975),

(0.60,0.999), (0.70,0.60), (0.70,0.70), (0.70,0.80), (0.70,0.95), (0.70,0.975), (0.70,0.999) |
(0.80,0.60), (0.80,0.70), (0.80,0.80), (0.80,0.95), (0.80,0.975), (0.80,0.999), (0.95,0.60), (0.95,0.70),
(0.950.80), (0.95095), (0950975) (0.95,0.999), (0.9750.60), (0.975,0.70), (0.975,0.80),
(0.975,095), (0.975,0.975), (0.975,0.999), (0.999,0.60), (0.999,0.70), (0.999,0.80), (0.999,0.95),
(0.999,0975), (0.999,0.999)*

1) 2 2 Xp x2
X], x 4
2) 3 1 2 1
Xp Xj, X3 X4 x5
3.14.2 8
1
(0.60), (0.70), (0.80), (0.95), (0.975)  (0.999)
1) 5 Xpx2x3 x4
x3
2) 6 Xp X, x3
X4x3 X6
3) 1 Xp X, x3 x4

X5X6 X7
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X3X6XT  Xg
2
(0.60,060), (0.60,0.70), (0.60,0.80), (0.60,0.95), (0.60,0975),
(0.60,0.999), (0.70,0.60), (0.70,0.70), (0.70,0.80), (0.70,0.95), (0.70,0.975), (0.70,0.999) ,(0.80,0.60),
(0.80,0.70), (0.80,0.80), (0.80,0.95), (0.80,0.975), (0.80,0.999), (0.95,0.60), (0.95,0.70), (0.95,0.80),
(0.95095), (0.950.975), (0.95,0999), (0.975,060), (0.9750.70), (0.9750.80), (0.975,095),
(0.975,0975), (0.975,0.999), (0.999,0.60), (0.999,0.70), (0.999,0.80), (0.999,0.95), (0.999,0.975),

(0.999,0999)

1) 3 2 Xj, X2, X]
X4, X5 X6
2) 4 1 3 1
X, Xj, x 3 X4 X9x6x7
3) 4 2 X, X2, X3
X4 X3 X8 X7, Xg
3143 12
: 1
(0.60), (0.70), (0.80), (0.95), (0.975) (0.999)
1) 7 Xj, x2
X3X4X3X6  x7
2) 8 Xj, X2
XIXX3IX6Xx7 x8
3) 9 X], Xj,
Xy x4x3x6X7Xg X9
4) 10 Xj, Xi,
Xx3x4x3x6x7x8§X9  Xj0
5) 11 Xj, X2,

Xy x4 x3x6 X7 X8X9XJH  Xjj
6) 12 Xj, Xi,



x3x4x5x6x7 X|,x9x 0 X|j Xa
9 A

(060060), (0600.70), (0.60,080), (0.60,0.95), (0.60,0.975),
(060,0.999), (0.70,0.60), (0.70,0.70), (0.70,0.80), (0.70,0.95), (0.70,0.875), (0.70,0.999) ,(0.80,0.60),
(080,0.70), (0.80,0.80), (0.80,0.95), (0.80,0975), (0.80,0.999), (0.95,0.60), (0.95,0.70), (0.95,0.80),
(095095), (0950.975), (0.950999), (0975060), (0.9750.70), (0.975,080), (0.975,0.95),
(0975,0.975), (0.975,0.999), (0.999,0.60), (0999,0.70), (0.999,0.80), (0999.0.95), (0.999,0.975),
(0999,0.999)

) L X, Xj, X3 X4
x5x6 X7, X{
) AN Xi, Xj, X3 X4
X5 Xs, X7, Xg X9 Xj0
3) AN, Xj, Xi, X3 X4
X3 xs X7 Xj,Xg,X]qu,ijS
3.2
L
2 (X)
) 2 y = X P+e
3 3 ,
4,
[
321 »

| AMDAHL 5860



(random number) (uniform distribution)
(Box)
0
2 (generator) Z) 22 2
(Zl’zz): """""" 1
e
L 0h S
2
g Z,=BcosH
@ Z2=Bsin0
B2=7j +172 (chi-square distribution)
2 (exponential distribution)
(inverse transformation)
) B=(-2 (R))I2
R
0
B0 0@ 6
2 Rj R2

Z1=(- 2In(R,))IJ cos(2*R 2)
Z2=(- 2In(R 1))12sin(2*R 2)

, 2539

0.)

(Muller)
1

2
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Rx  R2 SUBROUTINE RANDOM

NORMAL, = +(0Z1
NORMAL2=J0 +TZ,

NORMALj  NORMAL]
(normal 1~N( ,02))" 2

T FUNCTION NORMAL

322 migimapl?®
y X
(multivariate normal distribution) N 10
(covariance matrix) X
XP~NP( E)
.. 1972 (Barr) (Slesak)
X=(X,X2...,Xp)
=L )
11 e Yip
V= E[(X - H)(X - )]
Lvpi - vppj
! » lower Triangular C V- CC
1) Z
P
2) X= +(C Vv Cholcsky

Factorization C



For i=1toP
For j= 1toi-1

(vij—  cikcjk)

(A

V=j2[(Cz)(CZ)]
=E[czz'c']= CE(ZZ)C' = cc'
« X
PROCEDURE MULTIV
3.2.3 1 . m
il
321 3.2.2
(X)
y , )
2

PROCEDURE OLS,
PROCEDURE PCR ~ PROCEDURE PLS

324

324.1 (MSEP)

MSEP

~YiXyji-v.)']
TTh 3 J-yji2 "=



1+ 2 0

3242
MSEP

3243
MSEP

DIFF
AMSEP(m)

AMSEP(1)

500

AMSEP (OLS) =1 A-Z MSEPCOLS):
AMSEP (PCR )= ~-Z MSEP (PCR),

AMSEP (PLS ) = -3 ; MSEP(PLS),

AMSEP(1) - AMSEP (mh)

DIFF = AM SEP (mm)

AMSEP

AMSEP

AMSEP

i =1,2,3

3



SUBROUTINE

1

31

MAIN

RANDOM

NORMAL

¢_MATRIX

MULTIV

INVERSE
LAMP

INTIALIZE

OLS,PCR  PLS
3
01)
Y
C
y
Y

(correlation matrix)

34

C.MATRIX,

y INTIALIZE,
DATA,
CORRELA, OLS,
PCR PLS

AMSEP

RANDOM

NORMAL
MULTTV
CORRELA
XX INVERSE
LAMP



10

11

12

13

14

«

XX
DATA - NORMAL

OLS
MSEP

PCR
MSEP

SuBl - T

TRANS - T

TRANSI - T

SUBI, TRANS,

PLS TRANSI

MSEP

35



- s 4 7
ﬁmuﬁfhmnummmaimam mummuumhqq

a ¢ - a0
afdeyavesumnindiuidase X muasumssiiimua

; 4
afredoynvosmamuamainiou s

~

MUNITUINLIMATWITINIRDT AU

° o A v o 4 o
fnamasinydunusve sy

afemdunlinnaums y = X B+ ¢

") &1
fnumdulszdnimroansunyguawiiidsnisoga (OLS)
o o~ J @
fmnumdulszdnimsoansomygudwiimioanesesmlszneunan (PCR)

J -~ J < L . 1
fmnumdulsydnimsoansumygudeithdsaenioogauisam (PLS)

|

funnA1 MSEP

o
YIN 3 3%

UMUTBU < 500 9

Tuly

l

v
AR AMSEP M4 3 38 uazmanfJouiovlssaninmeusunosis
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