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AMP&IRREFEEAIEN
gAlETIL
y=Ax +w, w ~ N(0,5%1,,)

AMP[3-1]

<77£—1(§t_1 + ATZt—1)> i1

t=y - AX' +
Z y 5

xt = (%t + AT2Y).

IREeF R G FE[3-4]
vt =0% + %‘Pt_l(vt_l), vl =1,
Y, (v) = E[{x; — n¢(xq +Vvw1)}?], w; ~ N(0,1),

1
lim ~SE[llx =] = W ().
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FEREEHDFIE[3-4]

ERETILERER S LI IIAREHETIL
[CEEHZ 5,

yt=Atx +wt,  wt~N(0,02Iy)
(ANEWHHEENENAEWIZREDiiA. RS

2. AMPMLA U H—HIBZRYRL,

3.

Zt = yt _ Ayt

§t+1 — nt(yt n (At)TZt).

RUATLABRT, MERefE 217,




RN DyEEH|[4-1]

(X 1T —RE—AVIDERGHERTHINEL.
SN — 7I¥=1Xn727f%3_éo

> Ll

LREZEM-TELE LT OXRBDRERHHES,

Sy — E[S
Ty = Al N[N]—>O almost surely as N — oo.

=y
BB HERERILEHERT=T .

[4-1] R. Lyons, “Strong laws of large numbers for weakly correlated random variables,”
Michigan Math. J., vol. 35, no. 3, pp. 353-359, 1988.
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Fhl ik R 7E [ 4-2]
{Xn}’é—'iﬁun o DIRITITFERT RSN EL .

SI%I — Lin= 1O-n7& %9 o

lim — ) E[(X,, — u,)?*1(|X,, — u,| > €sy)] = 0 for any € > 0.

N;nnSN

LROFHZHE=ITELIE LLTDH

EMED

0[5 R 7E 35

1
- z (X,, — u,) = N(0,1) in distribution as N — oo.

N e =
“I (=]
/. s

Hda > 0ITFHLT, X, D2 + aRE—AVIDFET NIELLY,
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RO REAFEBREFOHLMRE TERTEDH,
FIMBREHEZ X5k T DF=OICIXEREZ ARSI OIRILE
NBHETHD,

HR0M SR 7 3 D [ 451l [4-2]

N — VKiidBEADIRERETHIX, ) _, T, FIY =
N-12ZYN_ X D3 HFHN(0,1D)IZYRFELELEIAFELE
EROR

[4-2] K. Takeuchi, "A family of counterexamples to the central limit theorem based on binary linear
codes," IEICE Trans. Fundamentals., vol. E102-A, no. 5, pp. 738-740, May 2019.
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w € RYZEEDREMRMIGENIRILET B,

A € RMNALHOH B/ MDiidBEREZFEDITIET B,
M~ |w|? IEHBEM - 0 To? > 0IZHEFRINEK T S,
ROk = AWITATZFE =9,

e VIEIKIVATLIBRETEHOEDEAITH I yDAIR
HEENIMLIZHMIEKT S,

N e =
“I =
/. P

ARENTIE, BIZEM Y |w||* DR T H5F D K575 T
TIREICE T DEmealiRI 2.




HRE4.1 DA

WIS ZoNT=EESITvNERODILJEREZRFEDOIE
(L. ADFIRHR L DRI ENSHES,

vIDEYDERZTMI HE.

M
[v]l — z WiAm1 -
m=1

FILDBREEEELY., [v],DAFIEIKVATLIERT
N(0,0H)IZINET B, u




fHRE4.2

u € RVZEEDRERIVGEAIFILET B,
BEM|u||? - ahFET S,

A € RMNEFIHODEL/MDiidEREFDTHIET S,
NIk = (ATA — Iy ulZ AT &=
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ROk, e REIZER T 5,
v, = AT (A, A))u —uy = (ATA; — Ix)u, + A] A u,,

A= (4,,A4,) € RMXK x RMX(N-K), ] € RK x RVN-K.

u =y,

RKED5RERIMNS, M - olZHEWNTATA [FI I
AN T 5=, B1AFE—IHL0ITHINERT S,
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{An JDEHD T T, {Xn}lzl::Fi’JOODHd HERZHIITHD,

M
E[X:[{Ami}] = M Z Api E[Afn] = z Ap = 1.
=1

YRICEEDOHEMNS., (X I dIZEEEREHITHS,

I N ] N

V= 2 X, | == 2 2
— UnXp | = — u,; — a.
_mn=l{+1 . Mn=K+1
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RKORTLWBETN Hx -2 > Y. (v ) ZFRELT.
N7 |x — 2?2 » $,(v)ZETRT,

HRAET LD, zl=y' - AR = A (x —X") + wh
FEERBn, D AR,

X+ (ADTZ2E = x + {(ADHTA' — D(x —x) + (AH) Wt
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REERAIEADELR

£ = {(A)TA - Dx - %) + (A) W,

N
Y4

RIN—D DIEREXRB DK EMN DG,

1
=l — REL2 =

= | — (2t + (4972

1
v

N
1
= N;{xn — nt(xn + fn)}z

— E [{x1 — Mt (x1 + \/Fah)}z] =Y, (vh). u
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