
 

 

 

 

 

 

 

( )

 (Hirotsu, Biometrika 1982; Hirotsu & Marumo, Scand. J. Statist. 2002)

. ,

 

 

(𝑥1, … , 𝑥𝑛) 𝒚 =(𝑦1, … , 𝑦𝑛) B(𝑛𝑖 , 𝑝𝑖)

𝜃𝑖 = log(𝑝𝑖/(1 − 𝑝𝑖))  HC: 𝐿𝑛
′ 𝜽 ≥ 𝟎

𝐿𝑛
′ 𝑥𝑖 Hirotsu & Marumo (2002) : 𝐿𝑛

′ 𝜽 = 𝟎

𝜽 : 𝜃𝑖 = 𝛽0+𝛽1𝑥𝑖 .  (Hirotsu, 1982) ,

  𝑆𝑖 = (𝑥𝑖+1 − 𝑥1)𝑦1 + (𝑥𝑖+1 − 𝑥2)𝑦2 + ⋯ + (𝑥𝑖+1 − 𝑥𝑖)𝑦𝑖 , 𝑖 = 1, … , 𝑛 − 2, 

 𝑠𝑚
∗ (𝑆𝑛−1, 𝑆𝑛)

𝑆𝑘 𝒚 𝑓𝑘(𝑆𝑘|𝑆𝑘+1, 𝑆𝑘+2), 𝑘 = 1, ⋯ , 𝑛 − 2, 

, 𝑆𝑘
∗ 𝑆𝑘 𝐹𝑘(𝑆𝑘−1, 𝑆𝑘, 𝑑) = Pr(𝑆1

∗ < 𝑑, ⋯ , 𝑆𝑘
∗ <

𝑑|𝑆𝑘−1, 𝑆𝑘)  

     𝐹𝑘+1(𝑆𝑘, 𝑆𝑘+1, 𝑑) = ∑ 𝐹𝑘𝑆𝑘−1
(𝑆𝑘−1, 𝑆𝑘, 𝑑) × 𝑓𝑘−1(𝑆𝑘−1|𝑆𝑘, 𝑆𝑘+1), 𝑘 = 1, ⋯ , 𝑛 − 2.          (1) 

 𝑠𝑚
∗ ( 2013)  

 

k ∆ k 𝑓𝑘  

𝑓𝑘
∗(𝑆𝑘|𝑆𝑘+1, 𝑆𝑘+2) = 𝑓𝑘 × exp(∆𝑆𝑘) 𝑆𝑘

(1)  

 

𝑘∗ 𝑘∗

Worsley (Biometrika 1986) ,𝑆𝑘∗

∆ . 

(1) 𝑆𝑘∗  

 

 


