20155E6 A 198 #EHEHEMERN A—T> DR

ERFETEMO /NN ELEE
IO BEE  MEERHER

BREDHE R LB

O HREEOEHEHFNICHEFLEXLEIZOMRELGAAERIN TS,

O /RS ANYIETIV, BINRFAMNYIETILLERICRADER LN BETHD. TD=HF I REBEATS.

O HMEZMD S/ REKEICOVTERLTIYRBLORWVERLZRIET.

O FEAHRELTHNRRADG [Ck>THRICEMNDEITIEICET HRMRICHDENBONT. f/c £
S

TFpEHIBENHPI_HAT IEEXBEFBOLEL T 5.
¢:(0.0) >R ZEFFEMGMBEHKE 75

%
EE L FERBE f & o MKolmogorov-Nagumo EH TR TEHESINS.
Y = ¢ -0 +1e).  f.geFp te0]] )
CCT ¢ R >(0,0)[Zp0 LT B Cf. Naudts (2009) 4
EBEL ¢ RO LTEEINDIERBNLOEKE LD
wE1  f2eF = W0, [ & P0dPx)=<1 (Yee(o1])
GD. 0= ¢ (-9 (N +1d(g) < (-0 f (D) +1g(x) m ¢ @)
EH2  HREE L gERR ¢-SRERTEHSNS. . M@H -
O = A-0p(f ) + 1) ~x,).  fog € Fp. 1e[0]] g \_/

ZCTx f;tI¢'1((1—t)¢(f)+t¢(g)—x,)dP=l il = T ERE R 7, #55)
B 2. tTERBEINFE $-NRAOPTHREBLEER «, E—BICHFEET 5.

GD. [ 07 O-08N)+1hg) +)dP > §(QOP(F) — +o =
1 do(x)=logx = fi(x.¢y) =exp((1-D)log f(x) +7log e(x)~K)  where &, =log [exp(( - Nlog f + rlog g)dP.

- Vi
B2 ¢ﬁ(x):%j S8 = 1= + 1) 1)
£ [ax)ig'(/()yaP)
3. = — i 7 a(X)} = =

g $IBET > RILHIFHE [t Gy aP)
B2 §=log 75513 —BILHFHELERDHEHEIRT S, EL{a(X)) = [a() f(x)dP(x)
EES. —IEN—FLYMESR: EEOETILM ={f(0)}se0l=% L T

@ EP@p(fp)1=0, () E10,0000)= E(fi){(: (§"f§;2 0, 4(f)0if(f)}  Cf. Bartlet identities for ¢ = log

RE3. h—TC={f; 1[0 > = FABE U )01 THB. = gA ()= fE“"’{Z(‘jE) A9 L1} (viefo)

AP AP

= (D) ¢ 4(&) (€] (&) (#) ') AP

ER 4 dIE (49} =EY { AT+ mr)df,}— i - Cf. A 099 in Amari (1982)
PR

FE3. H—TC={f 10N ETBH 4V CHT ‘Ellﬂbﬁ“c‘ﬁ)é
= H—TCORBAY FBAO FEThHE. BB ¢(ﬁ( A TGy AR TS T

() dt
EEE 3. h—?‘Cﬁ‘";ﬁ—/fZ‘E&é — jJ—7C|EtA(¢)- }E“ﬂﬂﬁf&%) ¢’(f()) dr ¢(f;‘) %¢(-fi)
) 2 . - o I J1
@ L (f,(x))=const.in x D f,(x)= [P )P E,IND. = f
dr 0 o

RFHENBRMAA 558 AT LIRS

—'u" = M IR 2R PR The Institute of Statistical Mathematics




