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Z = (Y,X) Y

X = }X (t)〈 t∈[0,1] [0, 1]

Qτ (Y ‖X) τ Y X

τ ∀ (0, 1) 0 1 τ

Qτ (Y ‖X) X
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ˆ 1

0
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dxt = μ (xt) dt+ Σ1/2 (xt) dWt

μ (×) Σ (×)
S → Rd

}Xt〈 t≥0

}XnΔ;n = 1, 2,×××N〈
N



xt ∀ R μ, σ ∀ R
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1
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’
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〉f, g| =
ˆ
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=
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δ (x) = x

m

m ≥ 2 m ⊂ 3

m = 2 m = 3

m = 1, 2

m ⊂ 3

X m

θ = (θ1,×××, θm)′
I
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L (θ, δ) = (δ θ)′ D (δ θ)
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d1 � d2 � ×××� dm > 0

δ R
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θ R (θ, δ∗) ≥ R (θ, δ) θ R (θ, δ∗) < R (θ, δ) G
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B (G, δ) =

ˆ
R (θ, δ)G (dθ) .
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´
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≤ ´ ∥∥∥ ĵi (x)
∥∥∥2
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rather than the exact invariant measure implied by the exact transi-
tion function. However, previous study assumed that the state space is
compact and therefore, the support of the shock of dynamical system
is assumed to be bounded. We relax the compactness assumption for
the convergence of the approximated invariant measure.

In Chapter 8, we generalize and reformulate Brown (1971) idea
of the admissibility question for more general distributions, for more
general Bayesian decisions and for more general variational form, i.e.,
Dirichlet form. This connection goes far beyond the diffusion processes
case that Brown (1971) consider. The relation between admissibility
of a general Bayesian decision which is based on general distributions
and recurrence of the other symmetric Markov processes is established.
Since general distributions include Lévy type(infinitely divisible) distri-
butions as a special case of a much more general phenomenon, we give
a striking result on a maximum likelihood estimate(MLE) of Cauchy
distribution that MLE of Cauchy distribution with dimension d = 1

is admissible but is inadmissible with d ⊂ 2. This phenomenon is
compatible with the transiency of Cauchy processes with the division
between dimensions m = 1 and m = 2.
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