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˞̏̅̆̑̇́̎̉̆

˜̏̒̓́̎̏̃̋́ ̘̈́̅́̉

˛̗̠̐̓̉̍̉̈́̉̏̎̎́ ̘̈́̅́́

˛̐̉̒́̎̉̆ ́̌̄̏̑̉̓̍́

˝̗̠̆́̌̉̈́̉ ́̌̄̏̑̉̓̍́

˜̜̑̏̃̆̅̆̎̎̆ ̞̜̋̒̐̆̑̉̍̆̎̓

ˏ̜̜̃̏̅



˜̏̒̓́̎̏̃̋́ ̘̈́̅́̉

˙̝̏̅̆̌ ˎ̞̌̋́-˥̏̔̌̒́ 
̍̎̏̄̏̍̆̑̎̏̄̏ ̉̎́̎̒̏̃̏̄̏̕ ̜̑̎̋́ȡ

˔̘́̅́́: 
̜̘̃̉̒̌̆̎̉̆ ̒̓̏̉̍̏̒̓̉ 
̗̏̐̉̏̎́ ˎ̆̑̍̔̅̒̋̏̄̏ ̓̉̐́Ȣ 

̄̅̆ ̗̜̐̑̏̆̒̒ 
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̜̟̏̐̉̒̃́̓ ̐̏̃̆̅̆̎̉̆ ̗̏̂̌̉̄́̉̉ ̉    
i-̏̊ ̗́̋̉̉ ̃ ̜̋́̇̅̊ ̍̏̍̆̎̓ ̃̑̆̍̆̎̉ 
̒̏̏̓̃̆̓̒̓̃̆̎̎̏Ȣ

i=1,2,é,N

˛̗̐̉̏̎ ˎ̆̑̍̔̅̒̋̏̄̏ ̓̉̐́
̍̏̇̆̓ ̜̝̂̓ ̛̠̐̑̆̅̃̌̆̎ ̋ ̟̉̒̐̏̌̎̆̎̉ 
̃ ̟̌̂̏̊ ̉̈ ̈́̑́̎̆̆ ̜̖̉̋̒̉̑̏̃́̎̎̕ 
̍̏̍̆̎̓̏̃ ̃̑̆̍̆̎̉Ȣ

̄̅̆̔̕ ̗̠̎̋̉ ̜̜̃̐̌́̓ h(t, St)
̠̠̏̐̑̆̅̆̌̆̓̒ ̟̒̌̆̅̔̉̍̚ ̏̂̑́̈̏̍ȡ
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˞̝̓̏̉̍̏̒̓ ̗̏̐̉̏̎́ȡ



˛̗̠̐̓̉̍̉̈́̉̏̎̎́ ̘̈́̅́́
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˛̒̏̂̆̎̎̏̒̓̉ ̗̑̆́̌̉̈́̉̉ȡ

Å̊ ̜̆̑̆̋̔̑̒̉̃̎̊ ́̌̄̏̑̉̓̍Ȣ

Å̃ ̠̝́̍̓ȡ ̠̌̉̎̆̊̎́ ̝̈́̃̉̒̉̍̏̒̓ 
̏̓ ̘̋̏̌̉̆̒̓̃́ ̍̏̍̆̎̓̏̃ 
̠̉̒̐̏̌̎̆̎̉Ȣ

Åˎ ̜̒̓̑̏̆ ̍̏̅̆̌̉̑̏̃́̎̉̆ ̗̜̆̎ 
̗́̋̉̊ ȡ ̠̂̌́̄̏̅́̑ ̒̓̑̔̋̓̔̑̆ 
́̌̄̏̑̉̓̍́ ̠̝̐̏̃̉̌́̒ 
̝̃̏̈̍̏̇̎̏̒̓ ̝̃̆̋̓̏̑̉̈̏̃́̓ 
̗̟̔̎̋̉̕ ̜̘̠̃̉̒̌̆̎̉ ̞̋̒̐̏̎̆̎̓Ȣ

ˬ̜̈̋ ̠̐̑̏̄̑́̍̍̉̑̏̃́̎̉ȡ C

ˎ̉̂̌̉̏̓̆̋̉ȡ

IntelΉ Math Kernel Library
(MKL) 10.0.012,

OpenMP2.0

˗̠̏̍̐̉̌̓̏̑ȡ

IntelΉ C/C++ Compiler
10.0.026 for Windows.

˝̗̠̆́̌̉̈́̉ ́̌̄̏̑̉̓̍́

S
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˝̝̜̆̈̔̌̓́̓ ̜̘̝̜̖̃̉̒̌̉̓̆̌̎ ̞̋̒̐̆̑̉̍̆̎̓̏̃
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d = 6

ˠ̒̋̏̑̆̎̉̆ ΧήȟΧϻ

̠̑̆̋̔̑̒̉̃̎́ ̗̠̑̆́̌̉̈́̉

̠̎̆̑̆̋̔̑̒̉̃̎́ ̗̠̑̆́̌̉̈́̉

1,26

1,07

0

0,2

0,4

0,6

0,8

1

1,2

1,4

̃
̑
̆
̍
̠
ȟ
 
̒
̆
̋
Ȣ

d = 5
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˝̗̠̆́̌̉̈́̉ ́̌̄̏̑̉̓̍́

˜̝̠́̑́̌̌̆̌̎́ ̗̠̑̆́̌̉̈́̉

ˎ̝̙̏̌̏̆ ̘̉̒̌̏ ̈́̐̔̒̋̏̃ ̒ 
̔̒̑̆̅̎̆̎̉̆̍ ̘̠̈̎́̆̎̉

˙̆̓̏̅ ˙̏̎̓̆-˗́̑̌̏

˞̖̘̓̏́̒̓̉̆̒̋̉̆ 
̘̍́̓̆̍́̓̉̆̒̋̉̆ ̍̏̅̆̌̉Å̝ ́̐̔̒̋ ̗̔̎̋̉̊̕ ̜̘̠̃̉̒̌̆̎̉ ̗̜̆̎ 

̗̏̐̉̏̎́ ̎́ ̋́̇̅̏̍ ̠̅̑̆ ̎̆̈́̃̉̒̉̍̏Ȣ

Å˞ ̂̏̑ ̝̑̆̈̔̌̓́̓̏̃ ̉ ̔̒̑̆̅̎̆̎̉̆ ̎́ 
̄̌́̃̎̏̍ ̠̅̑̆Ȣ



˝̝̜̆̈̔̌̓́̓ ̜̘̝̜̖̃̉̒̌̉̓̆̌̎ ̞̋̒̐̆̑̉̍̆̎̓̏̃
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˗̘̏̌̉̆̒̓̃̏ ̠̅̆̑

ˠ̒̋̏̑̆̎̉̆

Χ ̠̅̑ Ψ̏ ̠̅̑Ϊ́ ̠̅̑́

˝̝̜̆̈̔̌̓́̓ ̜̘̝̜̖̃̉̒̌̉̓̆̌̎ 
̞̋̒̐̆̑̉̍̆̎̓̏̃ ̘̜̐̏̌̔̆̎ ̎́

IntelΉ Core(TM) 2 Quad̒̉̒̓̆̍̆ 
(Kentsfield, 4 core x2.4 GHz, L2 
Cache2 x 4096 KB).

ˑ̠̌ ̠̐̑̏̃̆̅̆̎̉ ̞̋̒̐̆̑̉̍̆̎̓̏̃ 
̝̝̉̒̐̏̌̈̏̃́̌̉̒

ÅIntelΉ C/C++ Compiler10.0.026 for

Windows

ÅIntelΉ MKL10.0.012.



1.˝́̈̑́̂̏̓́̎́ ̞̠̆̋̓̉̃̎́̕̕ ̗̠̑̆́̌̉̈́̉ 
́̌̄̏̑̉̓̍́  BroadieɀGlassermanRandom Trees
̖̠̎́̏̇̅̆̎̉ ̗̜̆̎ ̗̏̐̉̏̎́ ˎ̆̑̍̔̅̒̋̏̄̏ ̓̉̐́Ȣ

2.ˠ̒̓̑́̎̆̎̉̆ ̑̆̋̔̑̒̉̉ ̐̏̈̃̏̌̉̌̏ ̝̠̅̏̂̉̓̒ 
̐̑̉̑̏̒̓́ ̝̐̑̏̉̈̃̏̅̉̓̆̌̎̏̒̓̉ ̃ 18%.

3. ˜̑̏̄̑́̍̍́ ̞̆̋̓̉̃̎̏̕̕ ̜̠̠̃̐̏̌̎̆̓̒ ̎́ 
̠̜̖̍̎̏̄̏̅̆̑̎ ̖̖́̑̉̓̆̋̓̔̑́ȟ ̜̠̐̏̋́̈̃́ 
̌̉̎̆̊̎̏̆̔̒̋̏̑̆̎̉̆ .




