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HUE AL B A (Weight Divergence) B2 3L, HHSEAR h AP
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Bl wiedAve = [1.2,-0.5,3.1], wee* = [1.0,—0.3,3.0]
BT B a2 O L2 gk

whedAvE _qyeent — 1.2 1.0, -0.5 — (—0.3),3.1 — 3.0] = [0.2, 0.2, 0.1]

weight_divergence =

|[wTedAve _gyeent|| = 1 /0.22 + (—0.2)2 + 0.12 = v/0.04 4 0.04 + 0.01 = v/0.09 = 0.3
USRI Yaut et G Sk wl| R RN iR AR
|[weent]] = 1/1.02 + (—=0.3)2 + 3.02 = v/1.0 + 0.09 + 9.0 = v/10.09 ~ 3.176
IS TR R

0.3
ight_ di = —— ~ 0.0944
weight_divergence 3176 0.09
PREWAL N, BB K HIE S 0.09.
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RS 5HGR K =2, BEERR w = [2.0,1.5], wo = [1.8,1.2], #BH
A=0.5,
F—, WRERBERSH w:

7= %(wl ) = %([2.0, 1.5] 4 [1.8,1.2)) = %([3.8,2.7]) — [1.9,1.35]
B, R AR S S 2R SR B M 22T (B

RRCRBE B J7 ) X TS 505 1

||wy—||* = ||[2.0—1.9, 1.5—1.35]||? = ||[0.1,0.15]||* = 0.1%+0.15 = 0.0140.0225 = 0.0325

T 5Jr2:

||we—||* = ||[1.8—1.9,1.2—1.35]||? = ||[-0.1, —0.15]||* = (—0.1)%+(—0.15)% = 0.01+0.0225 = 0.0325
B0, WEEH IR S TN 2 SO [w; — ][

2
> [Jw; —w||* = 0.0325 + 0.0325 = 0.065

=1

0.5
TEE T = 533 > 0.065 = 0.125 x 0.065 = 0.008125

PRI, 22 WA ) BAA L 0.008125,
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MRS5Sk (4 FedPer 53K ), BEARZESEI R G A2 NG

K
t4+1 Tt
Wg —E nWi’B

RN H 435 BB S AE(E TR
Wé“ = 0.3 x[0.8,1.2] + 0.4 x [1.0,1.0] 4+ 0.3 x [1.2,0.8]

G WIS TR -
0.3 x [0.8,1.2] = [0.24, 0.36]

0.4 x [1.0,1.0] = [0.4,0.4]
0.3 x [1.2,0.8] = [0.36, 0.24]
B LR g R AT -
WE =1[0.24 4 0.4 + 0.36,0.36 + 0.4 + 0.24] = [1.0, 1.0]

PRI, MR 55 i 2R & IR LAl Z 2800 [1.0, 1.0],
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BT SERI R (005 5 TR S R, e
o ¢ AR, IRGT T R RBTRSEC) o) = [0.5,08), 21577 1A
S1507 2 WA AR SR BN wf” = [0.2,04] F1wi” = [09,06],
BUE AL SR o = 0.6 (MIAARRE 0.6, SRMMGIA 0.4), #HitH
G AP MR AR, 2507 1 IS 507 2 7658 ¢+ L BRI i
a0l A

WAL RO E R

w'™ = a0l + (1-a)-w®
MF&5K 1 (i=1):
wi™ = 0.6 x [0.2,0.4] + (1 — 0.6) x [0.5,0.8]
(t+1) = [0.12,0.24] + 0.4 x [0.5,0.8]
wi™ = [0.12,0.24] 4 [0.2,0.32]
w™ = [0.32,0.56]
XNTF&5) 2 (i=2):
wi™™ = 0.6 x [0.9,0.6] + (1 — 0.6) x [0.5,0.8]
wi™ = [0.54,0.36] + [0.2,0.32]
wi™™ = [0.74,0.68]

BesE . EHE M$ﬂﬁ$%ﬁ%ﬂﬁw”” [0.32,0.56], wi Y =
0.74,0.68].



