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w i r  j edem t  i n  [  0 ,1 t  e ine  Fami l i e  von  e in fachen  l ' l a rh rsche in l i ch

ke i t ss t ruk tu ren  zu .

D ie  e in fache  l vah rsche in l i chke i t ss t ruk tu r  [o  =  {< (0 } ,  {0 }> }  w i rd

t0  , .  0  zugeordne t .  Dabe i  haben  w i r  l t rah rsche in l i chke i t sd i ch te

P t o r o '  I '

De f in i t i on :  E ine  Abb i ldung  f  i s t  e in  ( zusanmengese tz tes )  E r -

g e b n i s ,  d . h .  f  € I H ,  g d w '

a )  E s  g i b t  e i n  X  €  F ,  s o  d a 8  D o m  f  =  X  u n d  f ( 0 )  €  I {

b )  F a l l s  D o m  f  -  X ,  e t w a  X  o  t t ' , t r , . . . r t n )  n i t

0 . t O < t ,

n - l  e i n  r  €  I R ,  s o  d a B  f  ( t k * t )  .  
4 * f  ,  w o b e i  l f , * 1  d i e  " i n -

fache l t 'ahrscheinl ichkei tsstruktur  ! i * f  t '  ( ( IR ,  ts  ) ) :s  e R )

i s t  und  d ie  von  ih r  bes t inn te  l t ' ah rsche in l i chke i t  P tU* r , r

d i e  D i c h t e  p *  - ( x )  =  " x p ( - ;  * * i '  
b e s i t z t '

'  L 1 q 1 , r ' - - '  / z ? r q ; F ; )  
'  ' k ' 1  ' k

l { i r  o r< lnen  t . ,  c l i e  S t ruk tu r  K i  =  { '  I n  ,  { s  }>  :  t . , t , l o  }  zu  m i t

d e n  l , t a B ,  d e s s e n  D i c h t e  p t r , 0 ( x )  =  
E =  

" * p ( - i  
i  

)  i s t '  u n d

f o r d e r n ,  d a B  f ( t l )  €  q  .

c )  A u s  f  ( t 1 )  =  ( I R ,  { s } >  f o l ' g t  f  ( t 1 + 1 )  '  [ i . 1 ,  k  =  0 ,  " , n - l '

D i e  z u s a n m e n g e s c t z t e  l t a h r s c h e i n l i c h k e i t s s t r u k t u r  i s t

I I !  !  <  T - ,  t r I> .  IH  bes t imn t  e in  I t aB  u  au f  IH  (vg l '  t 3 l  )  '

I s t  ( X ,  I  )  e i n e r  d e r  e n d l i c h e n  k a u s a l e n  B i u n e ,  e t w a

[  =  { t o , t r  ,  . . . ,  t r r }  m i t  t o  t  t l

rvir F* : IRD * IR <lurch

F * ( x , ,  . . . ,  x r , ) : =  u { f  e t r t * :  f ( t l )  1 * 1 , " ' ,  f ( t n )  <  x , r }

( IHX t .  t f  €  IH  :  Don  f  =  X ) )

t l i t  de r  ob igen  De f in i t i on  kann  nan  das  fo lgende  bewe isen :

r*1 r*t
F * ( x r , . . . , * n )  -  

. |  . |  o . r , o ( u t )  r r r , , r t ( u t

. . .  P t n , u n - . ,  ( t n ) d u l  "  "  d u n .
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