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Abstract

We discuss two issues in using mixtures of polynomials (MOPs) for inference in hy-
brid Bayesian networks. MOPs were proposed by Shenoy and West for mitigating the
problem of integration in inference in hybrid Bayesian networks. First, in defining
MOP for multi-dimensional functions, one requirement is that the pieces where the
polynomials are defined are hypercubes. In this paper, we discuss relaxing this condi-
tion so that each piece is defined on regions called hyper-rhombuses. This relaxation
means that MOPs are closed under transformations required for multi-dimensional lin-
ear deterministic conditionals, such as Z = X + Y , etc. Also, this relaxation allows us
to construct MOP approximations of the probability density functions (PDFs) of the
multi-dimensional conditional linear Gaussian distributions using a MOP approxima-
tion of the PDF of the univariate standard normal distribution. Second, Shenoy and
West suggest using the Taylor series expansion of differentiable functions for finding
MOP approximations of PDFs. In this paper, we describe a new method for finding
MOP approximations based on Lagrange interpolating polynomials (LIP) with Cheby-
shev points. We describe how the LIP method can be used to find efficient MOP
approximations of PDFs. We illustrate our methods using conditional linear Gaussian
PDFs in one, two, and three dimensions, and conditional log-normal PDFs in one and
two dimensions. We compare the efficiencies of the hyper-rhombus condition with the
hypercube condition. Also, we compare the LIP method with the Taylor series method.

1 Introduction

An hybrid Bayesian network (BN) is a BN with a mix of discrete and continuous random
variables. A random variable is said to be discrete if its state space is countable, and
continuous otherwise. Each variable in a BN is associated with a conditional distribution
function (conditional, in short) for the variable given its parents. A conditional is said to be
deterministic if its conditional variance is zero for each state of its parents.

1
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Marginalizing a continuous variable involves integration of the product of all potentials
that contain the variable in their domains. Often, these potentials are not integrable in
closed form. This is a major problem in making inferences in hybrid BNs. We will call this
the integration problem.

Literature Review. A traditional approximate method for dealing with the integration
problem is to discretize all continuous variables. If the number of bins used for discretization
is large (to increase the accuracy of the results), the computational effort required to find
marginals can be large. A priori, we may not know the regions of the continuous variables
where the posterior density lies. Kozlov and Koller [1] have proposed a dynamic discretization
technique where one starts with a uniform coarse discretization, and then iteratively refines
the discretization based on the location of the probability masses.

Another approximate method for dealing with the integration method is to use Monte
Carlo sampling methods. There are a host of methods including importance sampling (e.g.,
[2, 3]) and Markov chain Monte Carlo (e.g., [4]). The idea is to sample from the posterior
distribution. In the presence of deterministic conditionals, convergence can be a problem.

One exact solution to the integration problem proposed by Lauritzen and Jensen [5] is to
restrict conditionals of continuous variables to the conditional linear Gaussian (CLG) family,
and for discrete variables to not have continuous parents. Such BNs are called mixture of
Gaussians BNs. In this case, we can avoid the integration problem as marginals of multi-
variate normal distributions are multivariate normal and no integration needs to be done.
However, restricting conditionals to the CLG family can be too restrictive. Also, the require-
ment that discrete variables not have continuous parents can also be too restrictive. Finally,
in finding marginals, all continuous variable have to be marginalized before marginalizing
discrete ones, and this restriction can lead to large cliques making inference intractable [6].

If a BN has discrete variables with continuous parents, Murphy [7] uses a variational
approach to approximate the product of the potentials associated with a discrete variable and
its parents with a CLG distribution. Lerner et al. [8] uses a numerical integration technique
called Gaussian quadrature to approximate non-CLG distributions with CLG distributions,
and this same technique can be used to approximate the product of potentials associated
with a discrete variable and its continuous parents. Murphy’s and Lerner’s approach is then
embedded in the Lauritzen-Jensen [5] algorithm to solve the resulting mixtures of Gaussians
BN.

Shenoy [9] proposes approximating non-CLG distributions by mixtures of Gaussians using
a nonlinear optimization technique, and using arc reversals to ensure discrete variables do
not have continuous parents. The resulting mixture of Gaussians BN is then solved using
the Lauritzen-Jensen [5] algorithm.

Another solution to the integration problem is to approximate conditional PDFs by a
functions called mixtures of truncated exponentials (MTEs) [10]. MTE functions are piece-
wise functions that are defined on regions called hypercubes, and the functions themselves
are exponential functions of a linear function of the variables. Such functions are easy to
integrate, and the family of MTE functions is closed under multiplication, addition, and
integration, three operations that are used in finding marginals using the extended Shenoy-
Shafer architecture [11]. Cobb et al. [12] describe MTE approximations of several commonly
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used one-dimensional PDFs. Moral et al. [13] describe a mixed-tree method for representing
an MTE approximation of the 2-dimensional CLG distribution. Parameter learning in MTE
networks are discussed in [14, 15]. Rumı́ and Salmerón [16] discuss approximate inference in
MTE hybrid BNs that do not contain deterministic conditionals.

Another method that is similar in principle to the MTE method is the mixture of poly-
nomials (MOP) method proposed by Shenoy and West [17]. Instead of using piecewise
exponential functions, the MOP method uses piecewise polynomials. Although a detailed
comparison of MTE and MOP methods has yet to be done, an advantage of the MOP
method is that one can easily find MOP approximations of differentiable PDFs using the
Taylor series expansion of the PDF. Shenoy and West [17] describe a MOP approximation
of a two-dimensional CLG distribution using the Taylor series method.

Contributions. In both the MTE and the MOP methods, the multi-dimensional piecewise
functions are defined on regions called hypercubes. One advantage of this restriction is that
such multi-dimensional piecewise functions are easy to integrate. However, the hypercube
restriction poses two limitations. First, it is difficult to find an MTE or a MOP approximation
of a multi-dimensional conditional PDF for dimensions greater than two. The mixed-tree
method proposed by Moral et al. [13] and the Taylor series method proposed by Shenoy
and West [17] do not scale up to higher dimensions in practice, i.e., the approximations
using these methods have too many pieces or too many terms or have too high a degree for
practical use.

The second limitation is that in the presence of multi-dimensional linear deterministic
conditionals, the family of MTE and MOP functions are not closed. For example, suppose X
has PDF fX(x) and suppose Y has conditional PDF fY |x(y), and suppose Z has a determin-
istic conditional given by the linear function Z = X + Y . To find the marginal distribution
of Z, we need to combine fX(x) and fY |x(z−x) and then integrate x out of the combination.
The problem is that even if fY |x(y) was defined on hypercubes, fY |x(z − x) is no longer
defined on hypercubes. This problem applies equally to the MTE and MOP methods.

In this paper, we suggest replacing the hypercube condition with a more general hyper-
rhombus condition. For one-dimensional functions, the two conditions coincide. However, for
dimensions two or greater, the hyper-rhombus condition is a generalization of the hypercube
condition. The hyper-rhombus condition has three important advantages. First, MOP func-
tions defined on hyper-rhombuses are closed under operations required for multi-dimensional
linear deterministic conditionals. Second, it allows us to define MOP approximations of high-
dimensional CLG distributions using a MOP approximation of the one-dimensional standard
normal PDF. Third, the hyper-rhombus condition allows us to find MOP approximations
of multi-dimensional conditional PDFs that have fewer pieces and lower degrees than MOP
approximations that are restricted to hypercubes.

Another contribution of this paper is a method for finding MOP approximations of PDFs
based on Lagrange interpolating polynomials (LIP) with Chebyshev points. We describe
this method, and compare it with the Taylor series method. The LIP method produces
MOP approximations that have a better fit than the Taylor series method assuming the
same number of pieces and same degree. The LIP method does not require a PDF to be
differentiable. For multi-dimensional conditional PDFs, the LIP method with Chebyshev
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points coupled with the hyper-rhombus condition allows us to find MOP approximations
that have fewer pieces and lower degrees than MOP approximations found using Taylor
series method.

Limitations. The hyper-rhombus condition has some disadvantages compared to hyper-
cubes. First, integrating MOPs defined on hyper-rhombuses takes longer than integrating
MOPs on hypercubes. Second, after integration, the degrees of MOPs defined on hyper-
rhombuses tend to increase, whereas for MOPs defined on hypercubes the degrees always
decrease.

The hyper-rhombus condition does not help for MTE functions, i.e., if the definition of
MTE functions were generalized so that the hypercube condition was replaced by the hyper-
rhombus condition, then MTE functions would not be closed under operations required for
multi-dimensional linear deterministic functions. For example, the sum of two independent
variables with exponential PDFs (which are MTEs) has a gamma PDF, which is not a MTE
function.

One downside of the LIP method is that when one is restricted to doing exact analysis
(using integers for non-transcendental numbers) for stability reasons in the presence of high
degree polynomials, the MOP functions produced by the LIP method have significantly more
terms (compared to the Taylor series method), and this can slow down the computation of
marginals.

Outline. An outline of the remainder of this article is as follows. In Section 2, we provide
a re-definition of high-dimensional MOP functions that are defined on regions called hyper-
rhombuses. Also, by means of a simple example, we describe the process of integrating a
MOP defined on a hyper-rhombus. In Section 3, we describe a general process for finding
MOP approximations of PDFs using the LIP method with Chebyshev points. Also, we
illustrate this general process to find MOP approximations of the standard normal PDF, a
one-dimensional log-normal PDF, and a two-dimensional conditional log-normal PDF. Also,
we show how we can use a MOP approximation of the standard normal PDF to find MOP
approximations of the PDFs of two- and three-dimensional CLG distributions. In Section 4,
we compare the practical implications of the hyper-rhombus condition with the hypercube
condition. We compare the time required for computation of marginals for a couple of
simple Bayesian networks, and also the accuracy of the computed marginals. In Section
5, we compare the LIP method with the Taylor series method. Finally in Section 6, we
summarize our findings and discuss some issues for further research.

2 Mixture of Polynomials Functions

In this section, we define MOP functions. The definition we provide here is slightly more
general than the definition provided in Shenoy and West [17] for the case of multi-dimensional
functions.



Two Issues in Using Mixtures of Polynomials 5

2.1 MOP Functions

A one-dimensional function f : R→ R is said to be a mixture of polynomials (MOP) function
if it is a piecewise function of the form:

f(x) =

{
a0i + a1ix+ · · ·+ anix

n for x ∈ Ai, i = 1, . . . , k,

0 otherwise.
(2.1)

where A1, . . . , Ak are disjoint intervals in R that do not depend on x, and a0i, . . . , ani are
constants for all i. We will say that f is a k-piece (ignoring the 0 piece), and n-degree
(assuming ani 6= 0 for some i) MOP function.

An example of a 2-piece, 3-degree MOP function g1(·) in one-dimension is as follows:

g1(x) =


0.41035 + 0.09499x− 0.09786x2 − 0.02850x3 if −3 < x < 0,

0.41035− 0.09499x− 0.09786x2 + 0.02850x3 if 0 ≤ x < 3

0 otherwise

(2.2)

g1(·) is a MOP approximation of the PDF of the standard normal distribution on the domain
(−3, 3), and was found using Lagrange interpolating polynomial with Chebyshev points,
which will be discussed in Section 3.4

The definition given in Equation (2.1) is exactly the same as in Shenoy and West [17].
The main motivation for defining MOP functions is that such functions are easy to integrate
in closed form, and that they are closed under multiplication, integration, and addition, the
main operations in making inferences in hybrid Bayesian networks. The requirement that
each piece is defined on an interval Ai is also designed to ease the burden of integrating MOP
functions.

A multivariate polynomial is a polynomial in several variables. For example, a polynomial
in two variables is as follows:

P (x1, x2) = a00 + a10x1 + a01x2 + a11x1x2 + a20x
2
1 + a02x

2
2 (2.3)

+a21x
2
1x2 + a12x1x

2
2 + a22x

2
1x

2
2

The degree of the polynomial in Equation (2.3) is 4 assuming a22 is a non-zero constant. In
general, the degree of a multivariate polynomial is the largest sum of the exponents of the
variables in the terms of the polynomial.

An m-dimensional function f : Rm → R is said to be a MOP function if

f(x1, x2, . . . , xm) =

{
Pi(x1, x2, . . . , xm) for (x1, x2, . . . , xm) ∈ Ai, i = 1, . . . , k,

0 otherwise
(2.4)

where Pi(x1, x2, . . . , xm) are multivariate polynomials in m variables for all i, and the disjoint
regions Ai are as follows. Suppose π is a permutation of {1, ...,m}. Then each Ai is of the
form:

l1i ≤ xπ(1) ≤ u1i, (2.5)

l2i(xπ(1)) ≤ xπ(2) ≤ u2i(xπ(1)),

...

lmi(xπ(1), . . . , xπ(m−1)) ≤ xπ(m) ≤ umi(xπ(1), . . . , xπ(m−1))
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where l1i and u1i are constants, and lji(xπ(1), . . . , xπ(j−1)) and uji(xπ(1), . . . , xπ(j−1)) are linear
functions of xπ(1), xπ(2), . . . , xπ(j−1) for j = 2, . . . ,m, and i = 1, . . . , k. We will refer to the
nature of the region described in Equation (2.5) as a hyper-rhombus. Although we have
defined the hyper-rhombus as a closed region in Equation (2.5), each of the 2m inequalities
can be either strictly < or ≤. Notice that the hyper-rhombus region in Equation (2.5) is a
generalization of the condition that Ai are intervals for the one-dimensional case.

A special case of the hyper-rhombus region Ai is a region of the form:

l1i ≤ x1 ≤ u1i, l2i ≤ x2 ≤ u2i, . . . , lmi ≤ xm ≤ umi (2.6)

where l1i, . . . , lmi, u1i, . . . , umi are all constants. We refer to the region defined in Equation
(2.6) as a hypercube (in m dimensions).

An example of a 2-piece, 3-degree MOP h1(·, ·) defined on a two-dimensional hyper-
rhombus region is as follows:

h1(x, y) =


0.41035 + 0.09499(y − x)− 0.09786(y − x)2 − 0.02850(y − x)3 if x− 3 < y < x,

0.41035− 0.09499(y − x)− 0.09786(y − x)2 + 0.02850(y − x)3 if x ≤ y < x+ 3

0 otherwise

(2.7)
h1(x, y) is a two-dimensional MOP approximation of the PDF of the CLG distribution of
Y |x ∼ N(x, 12) on the domain −∞ < x < ∞, x − 3 < y < x + 3. Notice that h1(x, y) =
g1(y − x), where g1(·) is as defined in Equation (2.2).

The definition of a m-dimensional MOP function stated in Equation (2.4) is more general
than the corresponding definition stated in Shenoy and West [17], which is as follows:

An m-dimensional function f : Rm → R is said to be a MOP function if:

f(x1, . . . , xm) = f1(x1) · f2(x2) · · · fm(xm) (2.8)

where each fi(xi) is a one-dimensional MOP function as defined in Equation (2.1).
It is easy to see that an m-dimensional function satisfying the condition in Equation

(2.8) will also satisfy the condition in Equation (2.4), but the converse is not true. Thus, a
function as follows:

f(x1, x2) =

{
x1x

2
2 + x21x2 for −3 ≤ x1 ≤ 3 and x1 − 3 ≤ x2 ≤ x1 + 3

0 otherwise
(2.9)

satisfies Equation (2.4) but not Equation (2.8) for two reasons. First, x1x
2
2 + x21x2 cannot

be obtained by a product of two one-dimensional polynomials. Second, the function f is
defined on the region −3 ≤ x1 ≤ 3, x1− 3 ≤ x2 ≤ x1 + 3, which is not a hypercube, but is a
hyper-rhombus.

Finally, high-dimensional MOP functions defined on hyper-rhombuses remain MOP func-
tions after integration. Thus, the family of MOP functions are closed under multiplica-
tion, addition, and integration. They are also closed under operations needed for multi-
dimensional linear deterministic conditionals.

There are some advantages and some disadvantages of the hyper-rhombus condition com-
pared to hypercubes. First, the family of MOP functions are closed under operations needed
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for multi-dimensional linear deterministic conditionals. Second, we can more easily construct
MOP approximations of high dimensional conditional PDFs such as the conditional linear
Gaussian distributions. Third, the hyper-rhombus condition allows us to construct MOP
approximations of conditional PDFs that have fewer pieces and lower degrees than MOP ap-
proximations on hypercubes. A disadvantage of the new definition is that it is more difficult
to integrate MOP functions on hyper-rhombuses compared to MOP functions on hypercubes.
Also, after integration, the degrees of MOP functions defined on hyper-rhombuses tend to
increase, whereas for MOP functions defined on hypercubes, they tend to decrease. The
added complexity of integrating a MOP function defined on a hyper-rhombus is described
in the next subsection. Also, the advantages and disadvantages of hyper-rhombus versus
hypercube are discussed further in greater detail in Section 4.

2.2 Integrating a MOP on a Hyper-rhombus

In this subsection, we investigate the complexity of integrating a MOP defined on a hyper-
rhombus by means of a small example.

Suppose X ∼ U(0, 1), Y ∼ U(0, 2), X and Y are independent, and W = X + Y . Let
fX(·) and fY (·) denote the PDFs of X and Y , respectively. Thus,

fX(x) =

{
1 if 0 < x < 1

0 otherwise

fY (y) =

{
1
2

if 0 < y < 2

0 otherwise

Both fX(·) and fY (·) are 1-piece, 0-degree MOPs. Suppose we wish to find the marginal of
W . Let fW (·) denotes the marginal PDF of W . Then, fW (w) is given by the convolution
formula:

fW (w) =

∫ ∞
−∞

fX(x) fY (w − x) dx (2.10)

Notice that the potential fY (w−x) is a two-dimensional MOP defined on a hyper-rhombus.
The integrand, fX(x) fY (w − x), is a 1-piece, 0-degree two-dimensional MOP in x and w
defined on the hyper-rhombus 0 < x < 1, 0 < (w− x) < 2. In integrating with respect to x,
the lower and upper limits of integration depend on w. Thus, the integrand is equal to 1

2
if

max{0, w − 2} < x < min{1, w}, and 0 otherwise. So, if w ≤ 0 or w ≥ 3, the integrand is
0, and non-zero otherwise. The two upper bounds on x are equal when w = 1, and the two
lower bounds on x are equal when w = 2. Thus, if 0 < w ≤ 1, the limits of integration are
from 0 to w. If 1 < w ≤ 2, the limits of integration are 0 to 1, and if 2 < w < 3, the limits
of integration are (w− 2) to 1. Therefore, the result of the integration is a 3-piece, 1-degree
polynomial as follows:

fW (w) =


w
2

if 0 < w ≤ 1
1
2

if 1 < w ≤ 2
3−w
2

if 2 < w < 3

0 otherwise

(2.11)
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From this simple example, we see that in integrating a MOP defined on a hyper-rhombus,
the limits of integration are the results of solutions of linear inequalities, which may be a
linear function of the remaining variables, and thus, may not be constants. In comparison,
in the case of integrating a MOP defined on a hypercube, while the limits of integration may
depend on the remaining variables, they are always constants.

3 Finding MOP Approximations of PDFs

In this section, we describe finding MOP approximations of PDFs using Lagrange interpo-
lating polynomials (LIP) with Chebyshev points. Given an approximation of a PDF, we
describe some measures of goodness of fit. Next, we describe a general process for finding
a MOP approximation of a PDF (in one or higher dimensions) using LIP with Chebyshev
points. We illustrate this general process for finding a MOP approximation of the standard
normal PDF, an univariate log-normal PDF, and a two-dimensional conditional log-normal
PDF. Also, we describe how we can use a MOP approximation of the univariate standard
normal PDF to find MOP approximations of CLG PDFs in two or higher dimensions.

3.1 Lagrange Interpolating Polynomials with Chebyshev Points

Suppose we need to fit a polynomial for a given one-dimensional function f(x). Given a
set of n points {(x1, f(x1)), ..., (xn, f(xn))}, a Lagrange interpolating polynomial in x is a
function P (x) given by

P (x) =
n∑
j=1

[
f(xj)

n∏
k=1, k 6=j

x− xk
xj − xk

]
(3.1)

Although the formula in Equation (3.1) is attributed to Lagrange, who published it in 1795
in his book Leçons Elémentaires sur les Mathématiques, it was first published by Waring
[18] in 1779.

P (x) has the following properties [19]. It is a polynomial of degree ≤ (n− 1) that passes
through the n points {(x1, f(x1)), ..., (xn, f(xn))}, i.e., P (xj) = f(xj) for j = 1, ..., n. If
f(x) is continuous and n-times differentiable in an interval [a, b], and x1, . . . , xn are distinct
points in [a, b] such that x1 < . . . < xn, then for each x ∈ [a, b], there exists a number ξ(x)
(generally unknown) between x1 and xn such that

f(x) = P (x) +
f (n+1)(ξ(x))

n!
(x− x1)(x− x2) · · · (x− xn) (3.2)

When constructing a polynomial to fit a PDF, there is a tradeoff between the fit and the
smoothness of the fit. The more data points that are used to construct the polynomial, the
higher the degree of the polynomial, and therefore, the greater the oscillation it will exhibit
between the data points. One solution to this problem is to divide the range in which we
wish to fit a function into several intervals, select a small number of points in each interval,
and then fit a low-degree polynomial in each interval. Another solution to this problem is
to choose the points as per Chebyshev’s theory so as to minimize the deviation between the
target function and the interpolating polynomial. We will use both of these strategies to
find MOP approximation using a small number of pieces and low degrees.
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Chebyshev Points. Suppose we wish to fit a (n− 1)-degree polynomial for the function
f(x) on the domain (a, b). How should we choose the n points? For the interval (a, b), the
n Chebyshev points are given by [19]:

xi =
1

2
(a+ b) +

1

2
(b− a) cos

(
2i− 1

2n
π

)
, for i = 1, . . . , n. (3.3)

The Chebyshev points are often used with Lagrange interpolating polynomials because the
resulting polynomial approximation P (x) minimizes the quantity |(x − x1) · · · (x − xn)| for
all x ∈ [a, b], which is proportional to the absolute error between the function f(x) and the
interpolating polynomial P (x) (see Equation (3.2)). The minimum value of |(x−x1) · · · (x−
xn)| is 1

2n−1 . Thus, as n increases, the maximum absolute deviation decreases, thus avoiding
the oscillating behavior of Lagrange interpolating polynomials. An example of the use of
Chebyshev points will be given in the Section 3.4.

3.2 Some Measures of Goodness of Fit

Suppose we find an approximation g(·) of a PDF f(·). There are several ways of measuring
the goodness of fit of g(·) with respect to f(·).

We can use the Kullback-Liebler (KL) divergence [20] as a measure of the goodness of
fit. If f is a PDF on the range (a, b), and g is a PDF that is an approximation of f such
that g(x) > 0 for x ∈ (a, b), then the KL divergence between f and g, denoted by KL(f, g),
is defined as

KL(f, g) =

∫ b

a

ln

(
f(x)

g(x)

)
f(x) dx. (3.4)

KL(f, g) ≥ 0, and KL(f, g) = 0 if and only if g(x) = f(x) for all x ∈ (a, b).
Another measure of goodness of a fit is the maximum absolute deviation. Thus, if f is a

PDF on the range (a, b), and g is a PDF that is an approximation of f , then the maximum
absolute deviation between f and g, denoted by MAD(f, g), is given by:

MAD(f, g) = sup{|f(x)− g(x)| : a < x < b} (3.5)

Finally, other measures of goodness of fit are the absolute errors in the means and vari-
ances. Thus, the absolute error of the mean, denoted by AEM(f, g) and the absolute error
of the variance, denoted by AEV (f, g) are given by:

AEM(f, g) = |E(f)− E(g)| (3.6)

AEV (f, g) = |V (f)− V (g)| (3.7)

where E(·) and V (·) denote the expected value and the variance of a PDF, respectively.

3.3 A General Procedure for Finding MOP Approximations of
PDFs

In this subsection, we will describe a general procedure for finding a MOP approximation of
a conditional PDF. In the succeeding subsections, we will illustrate this procedure for some
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CLG and non-CLG PDFs, in one and higher dimensions. We will describe the procedure for
a PDF in one-dimension. The procedure is the same for higher dimensions.

Suppose we wish to find a MOP approximation of a PDF f(·). First, if f(x) is defined
on a infinite domain, we need to decide on a finite domain for the MOP approximation. In
general, depending on the context of the application, we can fit a distribution from 0.5 to
99.5 percentiles giving us 99% of the total probability. If more precision is required, we can
choose, e.g., 0.05 to 99.95 percentiles giving us 99.9% of the total probability.

Suppose we have fixed the domain (a, b) for the MOP approximation. Next, we fit the
PDF f(x) on the domain (a, b) with a 3-degree polynomial, say gu(x), using the LIP method
with Chebyshev points. Second, we make sure the PDF is non-negative on the entire range
(a, b) (by computing the minimum of gu(x) on the range (a, b) and making sure it is non-
negative). If not, we increase the degree of the fitted polynomial until we get non-negativity.
Since we are using Chebyshev points, we are guaranteed to get non-negativity for some n
assuming f(x) > 0 for all x ∈ (a, b). If the smallest degree n for which we obtain non-
negativity is too high (e.g., > 5 for a one-dimensional MOP), then we partition the domain
(a, b) into more pieces and restart. Currently, we have no theory for how to partition the
global domain. However, we can use heuristics such as choosing the mode of the PDF, local
optima, inflection points, equal widths, or some combination of these. Ideally, we would like
to keep the number of pieces and degrees as small as possible.

Next, after we have a non-negative MOP approximation gu(x), we normalize it so that
it integrates to 1. Then we check the goodness of fit statistics of the normalized MOP
approximation. If these are acceptable, we are done. If not, we can increase the degree of
the approximation, or increase the number of pieces, or both. In all cases, we need to ensure
that the MOP approximation is non-negative over the entire domain, and that it integrates
to 1.

Regarding the number of pieces and the degree of a MOP approximation, there is a
tradeoff between number of pieces and degree. Using more pieces will, in general, allow us
to fit a lower degree MOP. Thus, e.g., we can approximate any PDF with a 1-degree (linear)
MOP function if we have sufficient number of pieces to ensure a good fit. Our strategy is to
keep the number of pieces as small as possible, subject to the constraint that the degree is
below some threshold. We will illustrate this general procedure in Sections 3.4, 3.5, and 3.7.

3.4 Fitting MOPs to One-dimensional Gaussian PDFs

Consider the PDF of the one-dimensional standard normal distribution, ϕ(z) = (1/
√

2π)e−z
2/2

for −∞ < z < ∞. To approximate this function with a MOP, we must first decide on a
range on which we find an approximation. For the standard normal PDF, we can use the
interval (−3, 3), since this interval contains 99.73% of the total probability.

If we try to fit a 1-piece MOP on the interval (−3, 3), the smallest n (# of Chebyshev
points) for which we get non-negativity is n = 9, thus resulting in a 1-piece, 8-degree MOP.
For many applications, degree 8 is too high. So, we divide the interval (−3, 3) into two
sub-intervals (−3, 0), [0, 3). Why these sub-intervals? The PDF ϕ is symmetric around 0,
and 0 is also the mode of ϕ.

For each of the pieces (−3, 0) and [0, 3), we find n-Chebyshev points using Equation (3.3).
The smallest n for which we obtain non-negativity is n = 4. The four Chebyshev points for
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the interval (−3, 0) are x1 = −2.886, x2 = −2.074, x3 = −0.926, and x4 = −0.114, and for
the interval [0, 3), the four Chebyshev points are: x1 = 0.114, x2 = 0.926, x3 = 2.074, and
x4 = 2.886. After normalization, the resulting 2-piece, 3-degree MOP g1(·) is as described
in Equation 2.2.

Let Φ(·) denote the CDF corresponding to PDF ϕ(·), and let G1(·) denote the CDF
corresponding to PDF g1(·). For example, we can obtain G1(·) from g1(·) as follows:

G1(z) =

∫ z

−∞
g1(y) dy (3.8)

Since MOPs are closed under integration, G1(·) is computed as a 3-piece, 4-degree MOP as
follows:

G1(z) =


0 if z ≤ 0

0.5 + 0.41035z1 + 0.04750z2 − 0.03262z3 − 0.00713z4 if −3 < z < 0

0.5 + 0.41035z1 − 0.04750z2 − 0.03262z3 + 0.00713z4 if 0 ≤ z < 3

1 if z ≥ 3

Figure 1 shows a graph of CDF G1(·) overlaid on the graph of Φ(·). Also, Figure 2 shows
a graph of the PDF g1(·) overlaid on the graph of the PDF ϕ(·). The goodness of fit statistics
are as follows:

KL(ϕ, g1) ≈ 0.0086

MAD(ϕ, g1) ≈ 0.0140

MAD(Φ,G1) ≈ 0.0053

AEM(ϕ, g1) ≈ 0.0000

AEV (ϕ, g1) ≈ 0.0203

We make several comments about the values of the various goodness of fit statistics.

1. MAD(Φ,G1) is in units of probability, whereas MAD(ϕ, g1) is in units of probability
density. Thus, the two values cannot be compared with each other.

2. Since the functions G1 and g1 represent exactly the same distribution, the “accuracies”
of the two functions are exactly the same. Thus, if we use these two functions to
compute the probability of any interval (c, d) ⊆ (−3, 3) (using G1(d) − G1(c), and∫ d
c
g1(x) dx), then we get exactly the same result.

3. Since P (Z ∈ (c, d)) = G1(d) − G1(c), the maximum absolute error of this probability
is ≤ 2×MAD(Φ,G1) = 0.0106.

4. Since P (Z ∈ (c, d)) =
∫ d
c
g1(x) dx, the maximum absolute error of this probability is

≤MAD(ϕ, g1) · (d− c) = 0.0140 · (d− c). Thus, if (d− c) is small, we may get smaller
error bounds on the probability compared to the bounds obtained from MAD(Φ,G1).

5. Based on the graphs in Figures 1 and 2, it may appear visually that G1 is more accurate
than g1. But as discussed above, this is an incorrect conclusion. The y-axis on these
two graphs are in different units, and different scales.
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Figure 1: A graph of the CDF corresponding to g1(z) (in red) overlaid on the graph of the
CDF corresponding to ϕ(z) (in blue)

Figure 2: A graph of g1(z) (in red) overlaid on the graph of ϕ(z) (in blue)
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To find a MOP approximation of the PDF of the general N(µ, σ2) distribution, where µ
and σ are real constants such that σ 6= 0, we exploit the fact that MOP functions are closed
under linear transformations. Thus, if f(x) is a MOP function, then given any constants a
and b, f(ax+b) is also a MOP function. If Z ∼ N(0, 1), its PDF is approximated by a MOP
function g(z), and X = σZ +µ, then X ∼ N(µ, σ2), and a MOP approximation of the PDF
of X is given by 1

|σ| g(x−µ
σ

). Notice that 1
|σ| g(x−µ

σ
) remains a MOP even if µ is a variable (and

not a constant) as long as σ is a non-zero constant. In the Subsection 3.6, we will exploit
this fact to find MOP approximations of CLG PDFs in two and higher dimensions from a
MOP approximation of the univariate standard normal PDF.

3.5 Fitting MOPs to One-dimensional Log-normal PDFs

In this subsection, we find a MOP approximation of a one-dimensional log-normal PDF. S1

is said to have log-normal PDF with parameters µ and σ2, written as S1 ∼ LN(µ, σ2), if
ln(S1) ∼ N(µ, σ2).

Suppose S1 ∼ LN(µ, σ2), where µ = ln(40) + 0.00074, and σ2 = 0.132292 (these pa-
rameters are taken from an American Put Option problem described in [21]). We will
find a MOP approximation of the PDF of S1 on the domain (eµ−3σ, eµ+3σ) = (27.03, 59.28)
(that will capture 99.73% of the total probability). If we try to fit a 1-piece MOP on the
domain (27.03, 59.28), we end up with a 8-degree MOP using the procedure described in
Section 3.3. So we partition the domain into two pieces (27.03, 39.34), [39.34, 59.28), where
39.34 (= eµ−σ

2
) is the mode of the PDF. Given these two intervals, the procedure described

in Section 3.3 results in a 2-piece, 5-degree MOP as follows:

g2(x) ={
−31.17 + 4.75z − 0.29z2 + 0.0085z3 − 0.00012z4 + 7.11× 10−7z5 if 27.03 < x < 39.34

−49.56 + 4.85z − 0.19z2 + 0.0036z3 − 0.000034z4 + 1.28× 10−7z5 if 39.34 ≤ x < 59.28

(3.9)

Let fS1(·) denote the PDF of LN(ln(40) + 0.00074, 0.132292) truncated to (27.03, 59.28).
A graph of g2(·) overlaid on the graph of fS1(·) is as shown in Figure 3.

The goodness of fit statistics for g2(·) are as follows (G2 is the CDF corresponding to
PDF g2, and , and FS1 is the CDF corresponding to fS1).

KL(fS1 , g2) ≈ 8.65× 10−6

MAD(fS1 , g2) ≈ 0.00030

MAD(FS1 , G2) ≈ 0.00034

AEM(fS1 , g2) ≈ 0.00096

AEV (fS1 , g2) ≈ 0.00398

3.6 Fitting MOPs to Higher-dimensional CLG PDFs

In this subsection, we will find MOP approximations of the PDFs of two- and three-
dimensional conditional linear Gaussian (CLG) distributions. Our revised definition of
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Figure 3: A graph of g2(·) (in red) overlaid on the graph of fS1(·) (in blue)

multi-dimensional MOP functions in Equation (2.4) facilitates the task of finding MOP
approximations of the PDFs of CLG conditional distributions.

3.6.1 Two-dimensional CLG Distributions

Consider the CLG conditional distribution Y |z ∼ N(z, 1), where Z ∼ N(0, 1). As in the
one-dimensional case, we will find a MOP approximation of the conditional PDF of Y |z on
the two-dimensional region z − 3 < y < z + 3.

In Shenoy and West [17], a 12-piece, 14-degree MOP approximation is found by covering
the two-dimensional region −3 < z < 3, z − 3 < y < z + 3 by 12 squares (hypercubes
in two dimensions), and then by using two-dimensional Taylor series approximation at the
mid-point of each square.

Here, we can use the one-dimensional 2-piece, 3-degree MOP approximation g1(z) of the
standard normal distribution as follows. Let h1(z, y) denote a MOP approximation of the
conditional PDF of Y |z. Then,

h1(z, y) = g1(y − z) (3.10)

It follows from the remark at the end of Subsection 3.4, that h1(z, y) as defined in Equation
(3.10) represents a MOP approximation of the PDF of N(z, 1). Since g1(z) is a PDF, it
follows that h1(z, y) is a PDF, i.e., h1(z, y) ≥ 0, and

∫∞
−∞ h1(z, y) dy = 1 for all z. Notice

that the two pieces of h1(z, y) are not defined on hypercubes, but rather on hyper-rhombuses
(since we now have regions such as −3 < y−z ≤ 0, etc). A three-dimensional plot of h1(z, y)
is shown in Figure 4.

Since we are using the one-dimensional MOP approximation g1(z), the goodness of fit
of h1(z, y) is same as that of g1(z). One question is how long does it take to integrate
MOPs that are defined on hyper-rhombuses? To test this, we do two simple experiments.
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Figure 4: A three-dimensional plot of h1(z, y)

All times reported here were obtained using the Timing command in Mathematica c©, v.
8.0.4.0, running on a MacBook Air laptop computer (with 1.8 GHz Intel Core i7 CPU and 4
GB 1333 MHz DDR3 RAM). Also, the integrations were done exactly (and not numerically)
resulting in a MOP function that can be used for down-stream calculations.

First, we compute the marginal PDF of Y as follows. g1(z)h1(z, y) represents a MOP
approximation of the joint PDF of (Z, Y ). To find the marginal PDF of Y , we integrate Z
out of the joint. Thus, a MOP approximation of the marginal PDF of Y is given by:

h2(y) =

∫ ∞
−∞

g1(z)h1(z, y) dz (3.11)

It takes Mathematica c© ≈ 3.2 seconds to do the multiplication and integration in Equation
(3.11), and h2(y) is computed as a 5-piece, 7-degree MOP function on the domain (−6, 6).
The exact joint distribution of Y is N(0, 2). Let fY (y) denote the exact PDF of N(0, 2)
truncated to (−6, 6). A plot of h2(y) overlaid on the plot of fY (y) is shown in Figure 5. The
goodness of fit statistics between fY (·) and h2(·) are as follows:

KL(fY , h2) ≈ 0.0017

MAD(fY , h2) ≈ 0.0030

AEM(fY , h2) ≈ 0.0000

AEV (fY , h2) ≈ 0.0931

Second, consider the Bayesian network as shown in Figure 6 that includes W with a
deterministic conditional, W = Z + Y . Suppose we use g1(z) as a MOP approximation of
N(0, 1), and h1(z, y) as a MOP approximation of N(z, 1). The marginal distribution of W
is then given by the convolution formula:

h3(w) =

∫ ∞
−∞

g1(z)h1(z, w − z) dz (3.12)
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Figure 5: A graph of h2(y) (in red) overlaid on the graph of fY (y) (in blue)

It takes Mathematica c© ≈ 5.9 seconds to do the multiplication and integration in Equation
(3.12). h3 is computed as a 8-piece, 7-degree MOP function on the domain (−9, 9). The
exact marginal distribution of W is N(0, 5). Let fW (w) denote the exact PDF of N(0, 5)
truncated to (−9, 9). A plot of h3(w) overlaid on the the plot of fW (w) is shown in Figure
7. The goodness of fit statistics between fW (·) and h3(·) are as follows:

KL(fW , h3) ≈ 0.0027

MAD(fW , h3) ≈ 0.0030

AEM(fW , h3) ≈ 0.0000

AEV (fW , h3) ≈ 0.2299

Z Y

W

Y|z ~ N(z, 1)Z ~ N(0, 1)

W = Z + Y

Figure 6: A Bayesian network with a sum deterministic conditional

3.6.2 Three-dimensional CLG Distributions

Suppose Z ∼ N(0, 1), Y |z ∼ N(z, 1), and X|(z, y) ∼ N(z + y, 1). Notice that the con-
ditional PDF of X is in three dimensions. As in the two-dimensional case, we find a
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Figure 7: A graph of h3(w) (in red) overlaid on the graph of fW (w) (in blue)

MOP approximation h4(z, y, x) of the PDF of N(z + y, 1) in the three-dimensional region
z+y−3 < x < z+y+3 by using the 2-piece, 3-degree MOP approximation g1(z) for N(0, 1)
as follows:

h4(z, y, x) = g1(x− (z + y)) (3.13)

Notice that the 2 pieces of h4 are defined on regions −3 < x − (z + y) < 0, etc. Therefore,
h4 is a MOP by our definition in Equation (2.4).

As in the two-dimensional case, we will investigate how long it takes to integrate a
MOP that is defined on a hyper-rhombus. First, we will compute the marginal PDF of
X as follows. g1(z) denotes a MOP approximation of the marginal PDF of Z, h1(z, y)
denotes a MOP approximation of the conditional PDF of Y |z, and h4(z, y, x) denotes a MOP
approximation of the conditional PDF of X|(y, z). Thus, g1(z)h1(z, y)h4(z, y, x) denotes a
MOP approximation of the joint PDF of (Z, Y,X). Thus, a MOP approximation of the
marginal PDF of X is given by:

h6(x) =
∫∞
−∞

∫∞
−∞ g1(z)h1(z, y)h4(z, y, x) dy dz

=
∫∞
−∞ g1(z)

(∫∞
−∞ h1(z, y)h4(z, y, x) dy

)
dz (3.14)

The integration in Equation (3.14) was done in two stages in Mathematica c©. The inner
integral (with respect to y) required ≈ 38.8 seconds, and the outer integral (with respect
to z) required ≈ 24.8 seconds, and resulted in a 12-piece, 11-degree MOP on the interval
(−12, 12). Thus, the two multiplications and the two integrations in Equation (3.14) require
a total of approximately 63.6 seconds. The exact distribution of X can be shown to be
N(0, 6). Let fX(·) denote the PDF of N(0, 6) truncated to the region (−12, 12). A graph of
h6(x) overlaid on the graph of fX(x) is shown in Figure 8. The goodness of fit statistics for
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h6 with respect to fX are as follows:

KL(fX , h6) ≈ 0.0017

MAD(fX , h6) ≈ 0.0018

AEM(fX , h6) ≈ 0.0000

AEV (fX , h6) ≈ 0.2816

Figure 8: A graph of h6(x) (in red) overlaid on the graph of fX(x) (in blue)

Second, consider the Bayesian network as shown in Figure 9 that includes V with a
deterministic conditional, V = Z+Y +X. Suppose we use g1(z) as a MOP approximation of
N(0, 1), h1(z, y) as a MOP approximation ofN(z, 1), and h4(z, y, x) as a MOP approximation
of N(z + y, 1). The marginal distribution of V is then given by the convolution formula:

h8(v) =
∫∞
−∞

∫∞
−∞ g1(z)h1(z, y)h4(z, y, v − z − y) dy dz

=
∫∞
−∞ g1(z)

(∫∞
−∞ h1(z, y)h4(z, y, v − z − y) dy

)
dz (3.15)

The integration in Equation (3.15) was done in two stages in Mathematica c©. The inner
integral (with respect to y) required approximately 59.6 seconds, and resulted in a 9-piece,
7-degree MOP. The outer integral (with respect to z) required 38.7 seconds, and resulted
in a 21-piece, 11-degree, MOP on the interval (−21, 21). Thus, the two multiplications and
the two integrations in Equation (3.15) require a total of approximately 98.3 seconds. The
exact marginal distribution of V is N(0, 21). Let fV (v) denote the exact PDF of N(0, 21)
truncated to (−21, 21). A plot of h8(w) overlaid on the the plot of fV (v) is shown in Figure
10. The goodness of fit statistics for h8(v) with respect to fV (v) are as follows:

KL(fV , h8) ≈ 0.0024

MAD(fV , h8) ≈ 0.0004

AEM(fV , h8) ≈ 0.0000

AEV (fV , h8) ≈ 0.9841
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Z

X

Y

V

Y|z ~ N(z, 1)

X|(z,y) ~ N(z+y, 1)

Z ~ N(0, 1)

V = Z + Y + X

Figure 9: A Bayesian network with a three-dimensional conditional PDF

Figure 10: A graph of h8(v) (in red) overlaid on the graph of fV (v) (in blue)
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The characteristics and approximate times required for computation of h2, h3, h6, and
h8 are summarized in the following table.

MOP Description # pieces Degree Computation time (secs)
h2 marg. of Y in Fig. 6 5 7 3.2
h3 marg. of W in Fig. 6 8 7 5.9
h6 marg. of X in Fig. 9 12 11 63.6
h8 marg. of V in Fig. 9 21 11 98.3

In summary, the hyper-rhombus condition enables us to easily represent CLG condi-
tionals in high dimensions. The computational cost of integrating a high-dimensional MOP
function with a hyper-rhombus condition does not seem high for two or three-dimensional
CLG distributions, and there is no loss of precision compared to one-dimensional condition-
als. In Section 4, we compare the efficiencies of MOPs defined on hyper-rhombus regions
with MOPs defined on hypercube regions.

3.7 Fitting MOPs to a Two-dimensional Log-normal PDF

In this section, we describe the construction of a MOP for a two-dimensional log-normal PDF.
Suppose S2|s1 ∼ LN(ln(s1)+0.00074, 0.132292), where S1 ∼ LN(ln(40)+0.00074, 0.132292)
(these parameters are from the American Put Option problem described in [21]).

A MOP approximation of the PDF of S1 was described in Section 3.5 on the domain
(26.92, 39.34)∪ [39.34, 59.53). If S1 = 26.92, the (eµ−3σ, eµ+3σ) domain of S2 is (18.11, 40.06).
If S1 = 39.34, the corresponding domain of S2 is (26.47, 58.54), and if S1 = 59.53, it is
(40.06, 88.60). We divide the entire domain of S2|s1 into eight regions as shown in Figure 11.
Notice that four of the corner regions are triangular-shaped hyper-rhombus regions, and the
other four in the middle are equal-height hypercubes. These regions were selected by trial
and error. We initially fitted the domain of S2|s1 by eight hypercubes. The degree of the
resulting MOP was too high (18) since the four corner hypercube regions extend far beyond
the 6-sigma limits (on a log-scale). Using the hyper-rhombus condition to stay within the 6-
sigma limits allows us to find a MOP with a much lower-degree. Using the general procedure
described in Section 3.3, we found an 8-piece, 5-degree MOP g3(s1, s2) for the PDF of S2|s1.
A three-dimensional plot of the MOP approximation g3(s1, s2) is shown in Figure 12.

How good is this MOP approximation? We compute the marginal PDF of S2 as follows:

g4(s2) =

∫ ∞
−∞

g2(s1) g3(s1, s2) ds1, (3.16)

where g2 is the MOP approximation of the PDF of S1 as described in Equation (3.9). It
takes Mathematica c© ≈ 12.4 seconds to do the multiplication and integration in Equation
(3.16). g4(·) is computed as a 8-piece, 11-degree MOP on the domain (18.11, 88.60). The
exact marginal distribution of S2 is LN(ln(40)+2×0.00074, 2×0.132292). Let fS2(·) denote
the exact PDF of S2 truncated to (18.11, 88.60). A plot of g4(·) overlaid on the plot of fS2(·)
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Figure 11: The region over which a MOP approximation of S2|s1 is computed

Figure 12: A three-dimensional plot of g3(s1, s2)
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is shown in Figure 13. The goodness of fit statistics between g4 and fS2 are as follows:

KL(fS2 , g4) ≈ 0.0007

MAD(fS2 , g4) ≈ 0.0020

AEM(fS2 , g4) ≈ 0.0141

AEV (fS2 , g4) ≈ 1.6351

Figure 13: A plot of g4 (in blue) overlaid on the plot of fS2 (in red)

Unlike the CLG PDFs, the parameters µ and σ2 of the log-normal PDF are shape pa-
rameters, and thus, each log-normal PDF has to approximated separately, i.e., we cannot
use a linear transformation of one to find another. The hyper-rhombus condition enables
us to find a MOP approximation of the conditional log-normal PDF using fewer pieces and
lower degrees by avoiding regions far beyond the 6-sigma limits (on a log scale) where the
PDF has extremely small values.

In Section 4, we discuss the tradeoffs between the hyper-rhombus and hypercube condi-
tions in greater detail.

4 Comparing the Hyper-rhombus Condition with the

Hypercube Condition

In this section, we will compare the hyper-rhombus condition defined in Equation (2.5) to
define multi-dimensional MOP functions with the hypercube condition used by Shenoy and
West [17]. As we saw in Subsection 3.6, the hyper-rhombus condition allows us to use a MOP
approximation of one-dimensional standard normal PDF to define MOP approximations of
higher-dimensional CLG PDFs.

Shenoy and West [17] describe a 12-piece, 14-degree, MOP approximation of the CLG
distribution Y ∼ N(z, 1), where Z ∼ N(0, 1). Using 6-sigma limits, the CLG distribution of
Y |z is defined on the two-dimensional hyper-rhombus region −3 < z < 3, z − 3 < y < z + 3.
This region is covered by 12 rectangles as shown in Figure 14, and a MOP approximation



Two Issues in Using Mixtures of Polynomials 23

is found for each rectangle using the Taylor series expansion at the mid-point of each rect-
angle to degree 7 in y and degree 7 in z. Why do we need such high degrees? Since the
rectangles extend far outside the 6-sigma limits, we need to find a 14-degree Taylor series
approximation to ensure non-negativity. For example, at the point (z, y) = (−3, 2), we
are 5 standard deviations away from the mean z = −3. Why 12-pieces? If we use fewer
pieces, then we extend more outside the 6-sigma limits and the degree of the MOP ap-
proximation increases. We could use more pieces to lower the degree of the approximation,
but this increases the computational effort of integrating such functions. Finally, it is not
possible to normalize the 12-piece, 14-degree MOP approximation since the normalization
constant would be a function of z, and normalizing it would make the normalized function
a non-polynomial. Therefore, Shenoy and West [17] describe a “partial” normalization of
this MOP approximation, which suffices for all purposes. In the case of MOP approximation
using the hyper-rhombus condition, there is no need for normalization since we use the MOP
approximation of the one-dimensional standard normal PDF, which is already normalized.

Figure 14: A graph of the domain of the MOP approximation of Y |z

How (in)efficient is the 12-piece, 14-degree, MOP approximation of Y |z denoted by
r1(z, y)? We did two experiments. First, we compute the marginal PDF of Y . Second,
we compute the marginal PDF of W = Z + Y as shown in Figure 6. In both experiments,
we note down the time required and the accuracy of the resulting MOP approximations, and
compare these with the time required and the accuracy of the MOP approximations using
the hyper-rhombus condition.

In the first experiment, we compute the marginal distribution of Y as described in Equa-
tion (3.11) except that we replace h1(z, y) by r1(z, y) and h2(y) by r2(y). r2(y) is computed
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as a 8-piece, 7-degree MOP. Computing r2(y) takes ≈ 83.9 seconds (compared to ≈ 3.2 sec-
onds when using h1(z, y). One reason for the increased time is the higher number of pieces
in r1(z, y) (12 in r1(z, y) instead of 2 in h1(z, y)). Another reason is the higher degree of the
approximation (14 in r1(z, y) compared to 3 in h1(z, y)).

The accuracy of the resulting MOP approximation of the marginal distribution of Y is
as follows (shown with the accuracy of h2, both with respect to fY ).

Error h2 r2
KL 0.0017 0.0004
MAD 0.0030 0.0016
AEM 0.0000 0.0000
AEV 0.0931 0.0505

In comparison, we notice that the two accuracies are the same orders of magnitude and r2
has a slightly better accuracy than h2, probably because of higher number of pieces and
higher degree.

In the second experiment, we compute the marginal distribution of W as described in
Equation (3.12), except that we replace h1(z, w − z) by r1(z, w − z), and h3(w) by r3(w).
Notice that although r1(z, y) is defined on hypercubes, r1(z, w−z) is not. r3(w) is computed
as a 24-piece, 18-degree MOP. Computing r3(w) takes ≈ 425.2 seconds (compared to ≈ 5.9
seconds when using h1(z, y)). The accuracy of the fit of r3 is as follows, shown with the
accuracy of h3 for comparison (both with respect to fW ):

Error h3 r3
KL 0.0027 0.0020
MAD 0.0030 0.0031
AEM 0.0000 0.0000
AEV 0.2299 0.1875

The accuracy of r3 is comparable to the corresponding accuracy of h3.
Moral et al. [13] has suggested a “mixed tree” method for constructing mixture of

truncated exponentials (MTE) approximation of high dimensional conditional distributions.
Here we will use their method for constructing MOP approximations of the PDF of Y |z ∼
N(z, 1) where the regions are hypercubes, and we will compare such MOP approximations
to the MOP approximation using hyper-rhombus described in Subsection 3.6.

Consider the CLG distribution of Y |z ∼ N(z, 1), where Z ∼ N(0, 1). We partition the
domain of Z into 3 equal pieces: (−3,−1], (−1, 1], (1, 3). In each piece, we approximate
the conditional distribution of Y |z as normal where the mean is constant and equal to the
mid-point of the piece, and the variance is 1. Thus, we get a MOP approximation of N(z, 1)
as follows

t1(z, y) =


g1(y + 2) if −3 < z < −1

g1(y) if −1 ≤ z < 1

g1(y − 2) if 1 ≤ z < 3

(4.1)

where g1(·) is the 2-piece, 3-degree, MOP approximation of N(0, 1) as discussed in Section
3. Thus, t1(z, y) is a 6-piece, 3-degree MOP approximation of the PDF of Y |z ∼ N(z, 1)
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Figure 15: A three-dimensional plot of t1(z, y)

assuming Z ∼ N(0, 1) where the pieces are defined on hypercubes. A three-dimensional plot
of t1(z, y) is shown in Figure 15.

How efficient is the mixed-tree MOP approximation t1(z, y)? We compute the marginal
of Y as described in Equation (3.11) except that we replace h1(z, y) by t1(z, y), and replace
h2(y) by t2(y). t2(y) is computed as a 8-piece, 3-degree MOP. Computation of t2(y) takes
≈ 2.1 seconds (compared to ≈ 3.5 seconds when using h1(z, y)). The shorter time for
multiplication and integration is probably due to the hypercube regions in t1(z, y). A graph
of t2(y) overlaid on the graph of fY (y), the marginal PDF of Y truncated on the domain
(−6, 6) is shown in Figure 16. The accuracy of t2(y) is as follows, which is slightly worse
than the accuracy of h2(y).

Error h2 t2
KL 0.0017 0.0014
MAD 0.0030 0.0138
AEM 0.0000 0.0000
AEV 0.0931 0.2651

Finally, we compute the marginal of W as described in Equation (3.12) except that we
replace h1(z, y) by t1(z, y), and replace h3(w) by t3(w). t3(w) is computed as a 19-piece,
7-degree MOP. Computation of t3(w) takes ≈ 11.9 seconds (compared to ≈ 5.9 seconds
when using h1(z, y)). The longer time for computing t3(w) is probably due to the loss of the
hypercube condition in the convolution formula in Equation (3.12), and due to the larger
number of pieces in t1(z, y) (6 compared of 2 in h1(z, y)). A graph of t3(w) overlaid on the
graph of fW (w), the marginal PDF of W truncated on the domain (−8, 8) is shown in Figure
17. The accuracy of t3 is as follows (with respect to fW )—in comparison with h3, the results
are mixed.
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Figure 16: A graph of t2(y) (in blue) overlaid on the graph of fY (y) (in red)

Error h3 t3
KL 0.0027 0.0023
MAD 0.0030 0.0539
AEM 0.0000 0.0000
AEV 0.2299 0.1542

The following table summarizes our findings:

MOP Description # pieces Degree Computation time (secs)
h2 marg. of Y using g1, h1 5 7 3.2
t2 marg. of Y using g1, t1 8 3 2.1
h3 marg. of W using g1, h1 19 7 5.9
t3 marg. of W using g1, t1 21 11 11.9

In conclusion, the hyper-rhombus condition allows us to use the MOP approximation of
the PDF of the one-dimensional standard normal distribution to construct MOP approx-
imations of CLG distributions in two and higher dimensions. The cost of integrating a
multi-dimensional MOP function on a hyper-rhombus appears to be small compared to the
cost of constructing MOP approximations on hypercubes of two-dimensional CLG distribu-
tions, or by using the mixed tree approach of Moral et al. [13].

5 Comparing the LIP Method with the Taylor Series

Method

In this section we compare the LIP method for constructing MOP approximations of PDFs
with the Taylor series (TS) method suggested by Shenoy and West [17].

The two methods have very different characteristics. Using the LIP method, if we wish to
get a better accuracy, we can either increase the number of pieces, or increase the degree by
selecting more points, or both. With Chebyshev points, the LIP technique does not exhibit
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Figure 17: A graph of t3(w) (in blue) overlaid on the graph of fW (w) (in red)

oscillating behavior. On the other hand, using the TS method, if we wish to get better
accuracy (around the mid-point of the interval where the Taylor series is calculated), we can
just increase the degree of the approximation. But this may not always work. For example
[19], consider f(x) = 1

x
. Taylor series polynomial of degree n at the point x0 = 1 are as

follows:

Pn(x) =
n∑
k=0

(−1)k(x− 1)k

When we approximate f(3) = 1/3 by Pn(3), the approximations become increasingly more
inaccurate:

n 1 2 3 4 5 6 7
Pn(3) −1 3 −5 11 −21 43 −85

When we are trying to fit a polynomial in an interval containing the tail of a PDF,
non-negativity is an important requirement. We can guarantee non-negativity of a LIP
polynomial approximation of a PDF by finding a one-degree LIP polynomial. A one-degree
LIP polynomial is a linear interpolation between two end-points of an interval, and thus, is
guaranteed to be non-negative. Of course, the accuracy may not be good, but we can improve
the accuracy by having smaller pieces. On the other hand, to guarantee non-negativity of a
TS polynomial, we have to increase the degree of the polynomial. This is the reason why we
end up with a 14-degree MOP approximation of a two-dimensional CLG distribution. If the
degree of the polynomial get very high, then we have to use exact arithmetic (integers for
the non-transcendental coefficients) for stability reasons, and this increases the time required
for multiplication and integration of polynomials.

An n-degree polynomial found using the LIP method may contain as many as 2n terms in
the polynomial, where as an n-degree polynomial found using TS method has at most n+ 1
terms. When we are using floating point numbers for the coefficients, we can consolidate
the 2n terms in the LIP polynomial to n + 1 by addition. However, when we are using
exact arithmetic (integers for the non-transcendental coefficients), we may not be able to
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consolidate the terms, and in this case, the high number of terms may cause an increase of
time needed for multiplication and integration of such polynomials.

How does the accuracy of the LIP polynomial compare with the accuracy of the TS
polynomial? We will answer this question by examining the polynomials produced with
the two methods under similar conditions (same regions) for the standard normal PDF. In
Section 3, we described a 2-piece, 3-degree MOP approximation for the standard normal
PDF using the LIP method, which is denoted by g1(z). The two regions where the pieces
are defined are (−3, 0), [0, 3). Using these same regions, we find a 3-degree polynomial using
the TS method. In each region, we compute the TS polynomial at the mid-point of the
region to degree 3. We make sure the values of polynomial pieces are non-negative, and we
normalize the two pieces so that the total area of the MOP in the region (−3, 3) is one. Let
s1(z) denote the TS MOP. The accuracy of the two MOPs (with respect to ϕ) are as follows:

Error g1 s1
KL 0.0086 0.0370
MAD 0.0140 0.0305
AEM 0.0000 0.0000
AEV 0.0203 0.3080

We observe that g1(z) is a more accurate approximation of ϕ(z) than s1(z).

6 Summary and Discussion

A major contribution of this paper is a re-definition of multi-dimensional mixture of polyno-
mials so that the regions where the polynomials are defined are hyper-rhombuses instead of
hypercubes. This re-definition has three major advantages. First, it ensures that MOP func-
tions are closed operations needed for multi-dimensional linear conditionals, which was not
true when MOP functions were defined on regions that are hypercubes. Second, it allows us
to use the MOP approximation of a one-dimensional standard normal PDF to define MOP
approximations of high-dimensional CLG PDFs. Third, it allows us to construct MOP ap-
proximations of two-dimensional conditional PDFs that have fewer pieces and lower degrees
by avoiding regions where the PDFs have very small values.

Another contribution is the use of Lagrange interpolation polynomial with Chebyshev
points to construct MOP approximations of PDFs. There are some advantages to using
the LIP method as compared to the Taylor series method. The PDFs do not have to be
differentiable, and the MOP approximations produced by the LIP method have a better
fit that those produced by the TS method for the case of the standard normal PDF. The
Lagrange interpolation polynomial described for one-dimensional functions generalizes to
multi-dimensional functions. Also, the Chebyshev points defined for one-dimensional func-
tions have been generalized for two-dimensional functions [22].

A disadvantage of the hyper-rhombus condition is that in the process of propagating
MOP potentials, the number of pieces and degrees of the intermediate potentials can get
large. One solution to this (described in [23]) is to re-approximate the intermediate MOP
potentials using fewer pieces and lower degrees. For example, the 21-piece, 11-degree MOP
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h8 (described in Section 3.6) can be easily re-approximated by a 2-piece, 3-degree MOP using
the general procedure described in Section 3.3.

The methods described here apply for CLG PDFs in one to three dimensions, and non-
CLG PDFs in one or two dimensions. Beyond that, our methods do not scale up either
computationally (in the case of CLG PDFs) or for finding MOP approximations (in the case
of non-CLG PDFs). Further research is needed in this regard.

Finally, an important issue is the complexity of solving hybrid BNs where the potentials
are all represented by MOPs. What is the size of hybrid BNs that can be solved in a
reasonable amount of time? Shenoy et al. [23] reports some results in solving a small hybrid
BN with 12 variables (2 discrete, 5 continuous with non-deterministic conditionals, and 5
continuous with linear deterministic conditionals). This is yet another topic for further
research.
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In[1]:= H* f is the standard normal PDF truncated to H-3, 3L,
and F is the corresponding CDF. *L

H* Ef is the mean and Vf is the variance *L

Clear@fu, kf, f, Ef, Vf, FD;
fu@z_D = PDF@NormalDistribution@0, 1.D, zD;

kf = ‡
-3

3
fu@zD „z;

f@z_D = Piecewise@88fu@zD ê kf, -3 < z < 3<<D

‡
-¶

¶

f@zD „z

Ef = ‡
-¶

¶

z f@zD „z

Vf = ‡
-¶

¶

z2 f@zD „z - Ef2

F@z_D = SimplifyBAssumingBz œ Reals, ‡
-¶

z
f@yD „yFF

Clear@fu, kfD;

Out[4]=
0.400022 ‰-0.5 z2 -3 < z < 3
0 True

Out[5]= 1.

Out[6]= 0.

Out[7]= 0.973337

Out[8]=

0. z § -3.
1. z > 3.
0.5 + 0.501354 Erf@0.707107 zD True
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In[10]:= H* pts1 and pts2 are Chebyshev points in H-3, 0L and @0, 3L *L

H* g1u is the unnormalized LIP for standard normal on domain H-3, 3L *L

Clear@a, b, n, pts1D
a = -3.;
b = 0.;
n = 4;
pts1 =

TableB:
a + b

2
+

b - a

2
CosB

2 i - 1

2 n
pF, fB

a + b

2
+

b - a

2
CosB

2 i - 1

2 n
pFF>, 8i, n<F

Clear@a, b, pts2D;
a = 0.;
b = 3.;
pts2 =

TableB:
a + b

2
+

b - a

2
CosB

2 i - 1

2 n
pF, fB

a + b

2
+

b - a

2
CosB

2 i - 1

2 n
pFF>, 8i, n<F

Clear@a, b, nD
Clear@ g1uD;
g1u@z_D = Piecewise@88Expand@InterpolatingPolynomial@pts1, zDD, -3 < z < 0<,

8Expand@InterpolatingPolynomial@pts2, zDD, 0 § z < 3<
<D

MinValue@8g1u@zD, -3 § z § 3<, zD
ArgMin@8g1u@zD, -3 § z § 3<, zD
Plot@g1u@zD, 8z, -3, 3<D
Clear@pts1, pts2D

Out[14]= 88-0.114181, 0.397423<, 8-0.925975, 0.260553<,
8-2.07403, 0.0465595<, 8-2.88582, 0.00621859<<

Out[18]= 882.88582, 0.00621859<, 82.07403, 0.0465595<,
80.925975, 0.260553<, 80.114181, 0.397423<<

Out[21]=

0.409477 + 0.0947917 z - 0.0976545 z2 - 0.0284424 z3 -3 < z < 0

0.409477 - 0.0947917 z - 0.0976545 z2 + 0.0284424 z3 0 § z < 3
0 True

Out[22]= 0.00146998

Out[23]= -2.70034

2   2p3dLIPStdNormalPDF20111028.nb
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Out[24]=

-3 -2 -1 1 2 3

0.1

0.2

0.3

0.4

In[26]:= Clear@kg1, g1, Eg1, Vg1D;

kg1 = ‡
-¶

¶

g1u@zD „z;

g1@z_D = PiecewiseExpand@g1u@zD ê kg1D
Plot@8f@zD, g1@zD<, 8z, -3, 3<D
MinValue@8g1@zD, -3 § z § 3<, zD
ArgMin@8g1@zD, -3 § z § 3<, zD

‡
-¶

¶

g1@zD „z

Eg1 = ‡
-¶

¶

z g1@zD „z

Vg1 = ‡
-¶

¶

z2 g1@zD „z - Eg12

Clear@g1u, kg1D;

Out[28]=

0. z ¥ 3 »» z § -3
0.41035 + 0.0949937 z - 0.0978626 z2 - 0.028503 z3 -3 < z < 0

0.41035 - 0.0949937 z - 0.0978626 z2 + 0.028503 z3 True
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Out[29]=

-3 -2 -1 1 2

0.1

0.2

0.3

0.4

Out[30]= 0.00147312

Out[31]= -2.70034

Out[32]= 1.

Out[33]= 0.

Out[34]= 0.953037

4   2p3dLIPStdNormalPDF20111028.nb
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In[36]:= H* G1 is the CDF corresponding to g1 *L

Clear@G1D

G1@z_D = SimplifyBAssumingBz œ Reals, ‡
-¶

z
g1@yD „yFF

Plot@8F@zD, G1@zD<, 8z, -4, 4<D

Out[37]=

0. z § -3.
1. z > 3.
0.5 + 0.41035 z + 0.0474968 z2 - 0.0326209 z3 - 0.00712575 z4 -3. < z § 0.

0.5 + 0.41035 z - 0.0474968 z2 - 0.0326209 z3 + 0.00712575 z4 True

Out[38]=

-4 -2 2 4

0.2

0.4

0.6

0.8

1.0

In[39]:=

In[40]:= Clear@KLg1, MADG1, MADg1, AEMg1, AEVg1D;

KLg1 = NIntegrateBf@zD LogB
f@zD

g1@zD
F, 8z, -3, 3<F

MADG1 = MaxValue@Abs@F@xD - G1@xDD, xD
MADg1 = MaxValue@Abs@f@xD - g1@xDD, xD
AEMg1 = Abs@Ef - Eg1D
AEVg1 = Abs@Vf - Vg1D
Clear@KLg1, MADG1, MADg1, AEMg1, AEVg1, Eg1, Vg1, g1, G1, f, F, Ef, VfD;

Out[41]= 0.00860585

Out[42]= 0.00532283

Out[43]= 0.0140072

Out[44]= 0.

Out[45]= 0.0203
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In[1]:= H* g1 denotes the 2-piece, 3-degree MOP approximation of PDF of Standard Normal on the domain H-3, 3L*L
Clear@a0, a1, a2, a3, g1D;
a0 = 0.4103496175477352`;
a1 = 0.09499365944761645`;
a2 = -0.0978625597129868`;
a3 = -0.028502995174713566`;
g1@z_D = PiecewiseA9

9a0 + a1 z + a2 z2 + a3 z3, -3 < z < 0=,

9a0 - a1 z + a2 z2 - a3 z3, 0 § z < 3==E

Plot@g1@zD, 8z, -3, 3<D

‡
-¶

¶

g1@zD „z

MinValue@8g1@zD, -3 § z § 3<, zD
ArgMin@8g1@zD, -3 § z § 3<, zD

Out[6]=

0.41035 + 0.0949937 z - 0.0978626 z2 - 0.028503 z3 -3 < z < 0

0.41035 - 0.0949937 z - 0.0978626 z2 + 0.028503 z3 0 § z < 3
0 True

Out[7]=

-3 -2 -1 1 2 3

0.1

0.2

0.3

0.4

Out[8]= 1.

Out[9]= 0.00147312

Out[10]= -2.70034

In[11]:= H* Suppose Z ~ NH0, 1L, and Y z ~ NHz, 1L Let h1 denote the MOP approximation of conditionl PDF of Y z *L

In[12]:= Clear@h1D;
h1@z_, y_D = g1@y - zD;
Plot3D@h1@z, yD, 8z, -3, 3<, 8y, -6, 6<D

Out[14]=
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In[15]:= Clear@h2D;

TimingBh2@y_D = ‡
-¶

¶

h1@z, yD g1@zD „zF

Out[16]= :3.19678,

5.8429 µ 10-69 I4.83241 µ 1067 + 3.44445 µ 1064 y - 1.18544 µ 1067 y2 - 4.7593 µ 1065 y3 + 1.26606 µ 1066 y4 + 1.93657 µ 1065 y5 - 1.59132 µ 1064 y6 - 2.97952 µ 1063 y7M -3. < y < 0.

5.8429 µ 10-69 I6.02121 µ 1067 - 4.65559 µ 1066 y - 2.16436 µ 1067 y2 + 9.20278 µ 1066 y3 - 1.26606 µ 1066 y4 - 8.2965 µ 1063 y5 + 1.59132 µ 1064 y6 - 9.93172 µ 1062 y7M 3. § y < 6.

1.16858 µ 10-68 I2.41621 µ 1067 - 1.44267 µ 1067 y - 2.59146 µ 1066 y2 + 2.40024 µ 1066 y3 - 1.00977 µ 1065 y5 + 9.93172 µ 1062 y7M y ã 0.

5.8429 µ 10-69 I6.02121 µ 1067 + 4.65559 µ 1066 y - 2.16436 µ 1067 y2 - 9.20278 µ 1066 y3 - 1.26606 µ 1066 y4 + 8.2965 µ 1063 y5 + 1.59132 µ 1064 y6 + 9.93172 µ 1062 y7M -6. < y § -3.

5.8429 µ 10-69 I4.83241 µ 1067 - 3.44445 µ 1064 y - 1.18544 µ 1067 y2 + 4.7593 µ 1065 y3 + 1.26606 µ 1066 y4 - 1.93657 µ 1065 y5 - 1.59132 µ 1064 y6 + 2.97952 µ 1063 y7M 0. < y < 3.

0. True

>

In[17]:= H* fY is the exact marginal distribution of Y truncated to H-6, 6L *L

Clear@fYu, kY, fY, EY, VYD

fYu@y_D = PiecewiseB::PDFBNormalDistributionB0, NB 2 FF, yF, -6 < y < 6>>F;

kY = NB‡
-¶

¶

fYu@yD „yF;

fY@y_D = H1 ê kYL fYu@yD
Plot@8h2@yD, fY@yD<, 8y, -6, 6<D

EY = ‡
-¶

¶

y fY@yD „y

VY = ‡
-¶

¶

y2 fY@yD „y - EY2

Out[20]= 1.00002 0.282095 ‰-0.25 y2 -6 < y < 6
0 True

Out[21]=

-6 -4 -2 2 4 6

0.05

0.10

0.15

0.20

0.25

Out[22]= 0.

Out[23]= 1.99916
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In[24]:= Clear@Eh2, Vh2, KLh2, MADh2, AEMh2, AEVh2D

‡
-¶

¶

h2@yD „y

Eh2 = Integrate@y h2@yD, 8y, -¶, ¶<D

Vh2 = Integrate@y^2 h2@yD, 8y, -¶, ¶<D - Eh22

KLh2 = NIntegrate@Log@fY@yD ê h2@yDD fY@yD, 8y, -6, 6<D
MADh2 = MaxValue@Abs@fY@yD - h2@yDD, yD
AEMh2 = Abs@Eh2 - EYD
AEVh2 = Abs@Vh2 - VYD
Clear@h2, Eh2, Vh2, KLh2, MADh2, AEMh2, AEVh2D;

Out[25]= 1.

Out[26]= 0.

Out[27]= 1.90607

Out[28]= 0.00171771

Out[29]= 0.00295696

Out[30]= 0.

Out[31]= 0.0930906

In[33]:= H* h3 is a MOP approximation of the PDF of W = X+Y, fW is the exact PDf of W truncated to H-9, 9L *L

Clear@h3, fWu, kW, fW, EW, VW, Eh3, Vh3, KLh3, MADh3, AEMh3, AEVh3D;

TimingBh3@w_D = ‡
-¶

¶

g1@zD h1@z, w - zD „zF

‡
-¶

¶

h3@yD „y

Eh3 = ‡
-¶

¶

y h3@yD „y

Vh3 = ‡
-¶

¶

y2 h3@yD „y - Eh32

fWu@w_D = PiecewiseB::PDFBNormalDistributionB0, NB 5 FF, wF, -9 < w < 9>>F;

kW = ‡
-¶

¶

fWu@wD „w;

fW@w_D = H1 ê kWL fWu@wD
Plot@8h3@yD, fW@yD<, 8y, -9, 9<D

EW = ‡
-¶

¶

w fW@wD „w

VW = ‡
-¶

¶

w2 fW@wD „w - EW2

KLh3 = NIntegrate@Log@fW@yD ê h3@yDD fW@yD, 8y, -9, 9<D
MADh3 = MaxValue@Abs@fW@yD - h3@yDD, yD
AEMh3 = Abs@Eh3 - EWD
AEVh3 = Abs@Vh3 - VWD
Clear@h3, fWu, kW, fW, EW, VW, Eh3, Vh3, KLh3, MADh3, AEMh3, AEVh3D;

Out[34]= :5.86391,

6.57326 µ 10-68 I2.94399 µ 1066 - 2.83803 µ 1065 w - 1.861 µ 1065 w2 + 2.71013 µ 1064 w3M w ã 3.

1.46072 µ 10-69 I1.21357 µ 1068 - 1.21544 µ 1067 w2 - 5.14801 µ 1065 w3 + 5.15397 µ 1065 w4 + 5.79251 µ 1064 w5 - 3.9783 µ 1063 w6 - 4.96586 µ 1062 w7M -3. < w < 0.

7.30362 µ 10-70 I2.87295 µ 1068 + 6.11445 µ 1067 w + 7.59511 µ 1066 w2 + 6.32366 µ 1066 w3 + 1.61897 µ 1066 w4 + 1.12562 µ 1065 w5 - 3.9783 µ 1063 w6 - 4.96586 µ 1062 w7M -6. < w § -3.

7.30362 µ 10-70 I5.09577 µ 1067 + 2.55108 µ 1068 w - 1.50776 µ 1068 w2 + 3.16726 µ 1067 w3 - 2.64976 µ 1066 w4 + 3.28851 µ 1063 w5 + 1.19349 µ 1064 w6 - 4.96586 µ 1062 w7M 6. § w < 9.

7.30362 µ 10-70 I2.87295 µ 1068 - 6.11445 µ 1067 w + 7.59511 µ 1066 w2 - 6.32366 µ 1066 w3 + 1.61897 µ 1066 w4 - 1.12562 µ 1065 w5 - 3.9783 µ 1063 w6 + 4.96586 µ 1062 w7M 3. < w < 6.

1.46072 µ 10-69 I1.21357 µ 1068 - 1.21544 µ 1067 w2 + 5.14801 µ 1065 w3 + 5.15397 µ 1065 w4 - 5.79251 µ 1064 w5 - 3.9783 µ 1063 w6 + 4.96586 µ 1062 w7M 0. < w < 3.

7.30362 µ 10-70 I2.42714 µ 1068 - 1.15276 µ 1068 w - 4.29449 µ 1066 w2 + 1.19697 µ 1067 w3 - 1.61897 µ 1066 w4 - 1.12562 µ 1065 w5 + 3.9783 µ 1063 w6 + 4.96586 µ 1062 w7M w ã 0.

7.30362 µ 10-70 I5.09577 µ 1067 - 2.55108 µ 1068 w - 1.50776 µ 1068 w2 - 3.16726 µ 1067 w3 - 2.64976 µ 1066 w4 - 3.28851 µ 1063 w5 + 1.19349 µ 1064 w6 + 4.96586 µ 1062 w7M -9. < w § -6.

0. True

>

Out[35]= 1.
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Out[36]= 0.

Out[37]= 4.76518

Out[40]= 1.00006 0.178412 ‰-0.1 w2 -9 < w < 9
0 True

Out[41]=

-5 5

0.05

0.10

0.15

Out[42]= 0.

Out[43]= 4.99513

Out[44]= 0.00271459

Out[45]= 0.00303357

Out[46]= 0.

Out[47]= 0.229941

In[49]:= H* Let Z ~ NH0, 1L, Y z ~ NHz, 1L, and X Hz,yL ~ NHz+y, 1L h4 denotes a MOP approx of the conditional of X given z and y *L

In[50]:= Clear@h4D;
h4@z_, y_, x_D = g1@x - Hz + yLD

Out[51]=

0.41035 + 0.0949937 Hx - y - zL - 0.0978626 Hx - y - zL2 - 0.028503 Hx - y - zL3 -3 < x - y - z < 0

0.41035 - 0.0949937 Hx - y - zL - 0.0978626 Hx - y - zL2 + 0.028503 Hx - y - zL3 0 § x - y - z < 3
0 True

In[52]:= Clear@h5, h6D;

TimingBh5@z_, x_D = ‡
-¶

¶

h1@z, yD h4@z, y, xD „yF

TimingBh6@x_D = ‡
-¶

¶

g1@zD h5@z, xD „zF

Clear@h5D;
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Out[53]= :38.8199,

5.8429 µ 10-69 H6. + x - 2. zL
I1.00353 µ 1067 - 8.96626 µ 1065 x - 3.45783 µ 1066 x2 - 9.57493 µ 1065 x3 - 5.14285 µ 1064 x4 + 9.95416 µ 1063 x5 + 9.93172 µ 1062 x6 + 1.79325 µ 1066 z + 1.38313 µ 1067 x z +

5.74496 µ 1066 x2 z + 4.11428 µ 1065 x3 z - 9.95416 µ 1064 x4 z - 1.19181 µ 1064 x5 z - 1.38313 µ 1067 z2 - 1.14899 µ 1067 x z2 - 1.23428 µ 1066 x2 z2 + 3.98167 µ 1065 x3 z2 +
5.95903 µ 1064 x4 z2 + 7.65994 µ 1066 z3 + 1.64571 µ 1066 x z3 - 7.96333 µ 1065 x2 z3 - 1.58908 µ 1065 x3 z3 -
8.22856 µ 1065 z4 + 7.96333 µ 1065 x z4 + 2.38361 µ 1065 x2 z4 - 3.18533 µ 1065 z5 - 1.90689 µ 1065 x z5 + 6.3563 µ 1064 z6M

-6. < x -

-5.8429 µ 10-69 H-6. + x - 2. zL
I1.00353 µ 1067 + 8.96626 µ 1065 x - 3.45783 µ 1066 x2 + 9.57493 µ 1065 x3 - 5.14285 µ 1064 x4 - 9.95416 µ 1063 x5 + 9.93172 µ 1062 x6 - 1.79325 µ 1066 z + 1.38313 µ 1067 x z -

5.74496 µ 1066 x2 z + 4.11428 µ 1065 x3 z + 9.95416 µ 1064 x4 z - 1.19181 µ 1064 x5 z - 1.38313 µ 1067 z2 + 1.14899 µ 1067 x z2 - 1.23428 µ 1066 x2 z2 -
3.98167 µ 1065 x3 z2 + 5.95903 µ 1064 x4 z2 - 7.65994 µ 1066 z3 + 1.64571 µ 1066 x z3 + 7.96333 µ 1065 x2 z3 - 1.58908 µ 1065 x3 z3 -
8.22856 µ 1065 z4 - 7.96333 µ 1065 x z4 + 2.38361 µ 1065 x2 z4 + 3.18533 µ 1065 z5 - 1.90689 µ 1065 x z5 + 6.3563 µ 1064 z6M

3. § x - 2.

5.8429 µ 10-69 I4.83241 µ 1067 - 3.44445 µ 1064 x - 1.18544 µ 1067 x2 + 4.7593 µ 1065 x3 + 1.26606 µ 1066 x4 - 1.93657 µ 1065 x5 - 1.59132 µ 1064 x6 + 2.97952 µ 1063 x7 + 6.88891 µ 1064 z +

4.74175 µ 1067 x z - 2.85558 µ 1066 x2 z - 1.01285 µ 1067 x3 z + 1.93657 µ 1066 x4 z + 1.90958 µ 1065 x5 z - 4.17132 µ 1064 x6 z - 4.74175 µ 1067 z2 + 5.71116 µ 1066 x z2 + 3.03855 µ 1067 x2 z2 -
7.74627 µ 1066 x3 z2 - 9.54792 µ 1065 x4 z2 + 2.50279 µ 1065 x5 z2 - 3.80744 µ 1066 z3 - 4.0514 µ 1067 x z3 + 1.54925 µ 1067 x2 z3 + 2.54611 µ 1066 x3 z3 - 8.34265 µ 1065 x4 z3 + 2.0257 µ 1067 z4 -
1.54925 µ 1067 x z4 - 3.81917 µ 1066 x2 z4 + 1.66853 µ 1066 x3 z4 + 6.19702 µ 1066 z5 + 3.05533 µ 1066 x z5 - 2.00224 µ 1066 x2 z5 - 1.01844 µ 1066 z6 + 1.33482 µ 1066 x z6 - 3.81378 µ 1065 z7M

0. < x - 2.

1.16858 µ 10-68 I2.41621 µ 1067 - 1.44267 µ 1067 x - 2.59146 µ 1066 x2 + 2.40024 µ 1066 x3 - 1.00977 µ 1065 x5 + 9.93172 µ 1062 x7 + 2.88535 µ 1067 z + 1.03658 µ 1067 x z -

1.44015 µ 1067 x2 z + 1.00977 µ 1066 x4 z - 1.39044 µ 1064 x6 z - 1.03658 µ 1067 z2 + 2.88029 µ 1067 x z2 - 4.03907 µ 1066 x3 z2 + 8.34265 µ 1064 x5 z2 - 1.92019 µ 1067 z3 +
8.07813 µ 1066 x2 z3 - 2.78088 µ 1065 x4 z3 - 8.07813 µ 1066 x z4 + 5.56176 µ 1065 x3 z4 + 3.23125 µ 1066 z5 - 6.67412 µ 1065 x2 z5 + 4.44941 µ 1065 x z6 - 1.27126 µ 1065 z7M

x - 2. z ã

5.8429 µ 10-69 I-2.88191 µ 1067 x - 6.67145 µ 1066 x2 + 4.32456 µ 1066 x3 + 1.26606 µ 1066 x4 - 8.2965 µ 1063 x5 - 1.59132 µ 1064 x6 - 9.93172 µ 1062 x7 + 5.76381 µ 1067 z + 2.66858 µ 1067 x z -

2.59473 µ 1067 x2 z - 1.01285 µ 1067 x3 z + 8.2965 µ 1064 x4 z + 1.90958 µ 1065 x5 z + 1.39044 µ 1064 x6 z - 2.66858 µ 1067 z2 + 5.18947 µ 1067 x z2 + 3.03855 µ 1067 x2 z2 -
3.3186 µ 1065 x3 z2 - 9.54792 µ 1065 x4 z2 - 8.34265 µ 1064 x5 z2 - 3.45964 µ 1067 z3 - 4.0514 µ 1067 x z3 + 6.6372 µ 1065 x2 z3 + 2.54611 µ 1066 x3 z3 + 2.78088 µ 1065 x4 z3 + 2.0257 µ 1067 z4 -
6.6372 µ 1065 x z4 - 3.81917 µ 1066 x2 z4 - 5.56176 µ 1065 x3 z4 + 2.65488 µ 1065 z5 + 3.05533 µ 1066 x z5 + 6.67412 µ 1065 x2 z5 - 1.01844 µ 1066 z6 - 4.44941 µ 1065 x z6 + 1.27126 µ 1065 z7M

x - 2. z ã

5.8429 µ 10-69 I4.83241 µ 1067 + 3.44445 µ 1064 x - 1.18544 µ 1067 x2 - 4.7593 µ 1065 x3 + 1.26606 µ 1066 x4 + 1.93657 µ 1065 x5 - 1.59132 µ 1064 x6 - 2.97952 µ 1063 x7 - 6.88891 µ 1064 z +

4.74175 µ 1067 x z + 2.85558 µ 1066 x2 z - 1.01285 µ 1067 x3 z - 1.93657 µ 1066 x4 z + 1.90958 µ 1065 x5 z + 4.17132 µ 1064 x6 z - 4.74175 µ 1067 z2 - 5.71116 µ 1066 x z2 + 3.03855 µ 1067 x2 z2 +
7.74627 µ 1066 x3 z2 - 9.54792 µ 1065 x4 z2 - 2.50279 µ 1065 x5 z2 + 3.80744 µ 1066 z3 - 4.0514 µ 1067 x z3 - 1.54925 µ 1067 x2 z3 + 2.54611 µ 1066 x3 z3 + 8.34265 µ 1065 x4 z3 + 2.0257 µ 1067 z4 +
1.54925 µ 1067 x z4 - 3.81917 µ 1066 x2 z4 - 1.66853 µ 1066 x3 z4 - 6.19702 µ 1066 z5 + 3.05533 µ 1066 x z5 + 2.00224 µ 1066 x2 z5 - 1.01844 µ 1066 z6 - 1.33482 µ 1066 x z6 + 3.81378 µ 1065 z7M

-3. < x -

0. True

>
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Out[54]= :24.7682,

-2.39412 µ 10-57

I-4.19598 µ 1055 - 2.84037 µ 1054 x + 3.79391 µ 1054 x2 - 3.72044 µ 1053 x3 - 1.7132 µ 1038 x4 - 8.05819 µ 1037 x5 - 1.32405 µ 1037 x6 + 2.49806 µ 1037 x7 - 5.14574 µ 1036 x8 + 3.12144 µ 1035 x9M
x ã 6.

8.86711 µ 10-59 H-12. + xL2

I-2.66203 µ 1055 + 3.77515 µ 1055 x - 1.23136 µ 1055 x2 + 1.2786 µ 1054 x3 + 7.21471 µ 1052 x4 - 2.6549 µ 1052 x5 + 2.05316 µ 1051 x6 - 3.73395 µ 1049 x7 - 2.32787 µ 1048 x8 + 8.83217 µ 1046 x9M
9. §

-8.86711 µ 10-59 H12. + xL2

I2.66203 µ 1055 + 3.77515 µ 1055 x + 1.23136 µ 1055 x2 + 1.2786 µ 1054 x3 - 7.21471 µ 1052 x4 - 2.6549 µ 1052 x5 - 2.05316 µ 1051 x6 - 3.73395 µ 1049 x7 + 2.32787 µ 1048 x8 + 8.83217 µ 1046 x9M
-12.

8.86711 µ 10-59 I1.83603 µ 1057 - 7.10513 µ 1055 x2 - 2.47997 µ 1052 x3 - 3.37612 µ 1052 x4 -

1.50767 µ 1052 x5 - 3.78567 µ 1051 x6 - 2.93331 µ 1050 x7 - 6.63167 µ 1050 x8 - 7.05551 µ 1049 x9 + 6.09302 µ 1034 x10 + 8.83217 µ 1046 x11M

x ã 0.

-8.86711 µ 10-59 I-3.06868 µ 1057 + 7.27423 µ 1056 x + 1.91191 µ 1056 x2 - 1.23298 µ 1056 x3 + 2.68282 µ 1055 x4 -

2.09446 µ 1054 x5 - 1.66026 µ 1053 x6 + 3.24288 µ 1052 x7 - 6.63167 µ 1050 x8 - 7.05551 µ 1049 x9 + 6.09302 µ 1034 x10 + 8.83217 µ 1046 x11M

x ã 3.

-8.86711 µ 10-59 I-1.8075 µ 1057 + 4.84902 µ 1055 x + 1.77936 µ 1056 x2 + 6.91638 µ 1054 x3 - 8.0396 µ 1054 x4 -

1.78011 µ 1054 x5 - 2.5573 µ 1053 x6 - 3.40468 µ 1052 x7 - 3.0381 µ 1051 x8 - 1.21457 µ 1050 x9 - 2.61186 µ 1035 x10 + 8.83217 µ 1046 x11M

-6.

8.86711 µ 10-59 I1.8075 µ 1057 + 4.84902 µ 1055 x - 1.77936 µ 1056 x2 + 6.91638 µ 1054 x3 + 8.0396 µ 1054 x4 -

1.78011 µ 1054 x5 + 2.5573 µ 1053 x6 - 3.40468 µ 1052 x7 + 3.0381 µ 1051 x8 - 1.21457 µ 1050 x9 + 2.61186 µ 1035 x10 + 8.83217 µ 1046 x11M

3. <

-8.86711 µ 10-59 I-3.02893 µ 1057 + 1.42356 µ 1057 x - 5.47189 µ 1056 x2 + 1.63921 µ 1056 x3 - 1.8677 µ 1055 x4 -

2.74613 µ 1054 x5 + 1.07845 µ 1054 x6 - 1.31006 µ 1053 x7 + 6.93995 µ 1051 x8 - 5.89611 µ 1049 x9 - 8.89519 µ 1048 x10 + 2.64965 µ 1047 x11M

6. <

-8.86711 µ 10-59 I-2.03591 µ 1057 - 1.4323 µ 1056 x + 1.48851 µ 1056 x2 + 2.62909 µ 1055 x3 + 1.13937 µ 1054 x4 -

2.85338 µ 1053 x5 - 2.08336 µ 1053 x6 - 5.00976 µ 1052 x7 - 4.98902 µ 1051 x8 - 1.60764 µ 1050 x9 + 4.44759 µ 1048 x10 + 2.64965 µ 1047 x11M

x ã -

8.86711 µ 10-59 I3.02893 µ 1057 + 1.42356 µ 1057 x + 5.47189 µ 1056 x2 + 1.63921 µ 1056 x3 + 1.8677 µ 1055 x4 -

2.74613 µ 1054 x5 - 1.07845 µ 1054 x6 - 1.31006 µ 1053 x7 - 6.93995 µ 1051 x8 - 5.89611 µ 1049 x9 + 8.89519 µ 1048 x10 + 2.64965 µ 1047 x11M

-9.

8.86711 µ 10-59 I1.83603 µ 1057 - 1.46673 µ 1056 x2 + 4.27669 µ 1052 x3 + 5.89431 µ 1054 x4 -

5.9805 µ 1052 x5 - 1.82253 µ 1053 x6 + 1.55224 µ 1052 x7 + 1.28776 µ 1051 x8 - 1.4917 µ 1050 x9 - 4.44759 µ 1048 x10 + 4.41609 µ 1047 x11M

0. <

-8.86711 µ 10-59 I-1.83603 µ 1057 + 1.46673 µ 1056 x2 + 4.27669 µ 1052 x3 - 5.89431 µ 1054 x4 -

5.9805 µ 1052 x5 + 1.82253 µ 1053 x6 + 1.55224 µ 1052 x7 - 1.28776 µ 1051 x8 - 1.4917 µ 1050 x9 + 4.44759 µ 1048 x10 + 4.41609 µ 1047 x11M

-3.

0. True

>
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In[56]:= H* fX is the exact PDF of X truncated to H-12, 12L *L

Clear@fXu, kX, fX, EX, VX, Eh6, Vh6, KLh6, MADh6, AEMh6, AEVh6D;

fXu@x_D = PiecewiseB::PDFBNormalDistributionB0, NB 6 FF, xF, -12 < x < 12>>F;

kX = ‡
-¶

¶

fXu@xD „x;

fX@x_D = H1 ê kXL fXu@xD

EX = ‡
-¶

¶

x fX@xD „x

VX = ‡
-¶

¶

x2 fX@xD „x - EX2

Plot@8h6@xD, fX@xD<, 8x, -12, 12<D

‡
-¶

¶

h6@xD „x

Eh6 = ‡
-¶

¶

x h6@xD „x

Vh6 = ‡
-¶

¶

x2 h6@xD „x - Eh62

KLh6 = NIntegrate@Log@fX@xD ê h6@xDD fX@xD, 8x, -12, 12<D
MADh6 = MaxValue@N@Abs@fX@xD - h6@xDDD, xD
AEMh6 = Abs@Eh6 - EXD
AEVh6 = Abs@Vh6 - VXD
Clear@h6, fXu, kX, fX, EX, VX, Eh6, Vh6, KLh6, MADh6, AEMh6, AEVh6D;

Out[59]= 1. 0.162868 ‰-0.0833333 x2 -12 < x < 12
0 True

Out[60]= 0.

Out[61]= 5.99986

Out[62]=

-10 -5 5 10

0.05

0.10

0.15

Out[63]= 1.

Out[64]= 0.

Out[65]= 5.71822

Out[66]= 0.00170482

Out[67]= 0.00176175

Out[68]= 0.

Out[69]= 0.281634

In[71]:= H* Now consider V = X + Y + Z, where X, Y, Z, are as before. Let h8HvL denote the marginal distribution of V. *L

In[72]:= Clear@h7, h8D;

TimingBh7@z_, v_D = ‡
-¶

¶

h1@z, yD h4@z, y, v - z - yD „yF

TimingBh8@v_D = ‡
-¶

¶

g1@zD h7@z, vD „zF

Clear@h7D;
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Out[73]= :59.5744,

-6.57326 µ 10-69 I-1.59558 µ 1067 + 5.17666 µ 1064 v + 1.25178 µ 1066 v2 +

1.35506 µ 1065 v3 - 2.07066 µ 1065 z - 1.00142 µ 1067 v z - 1.62608 µ 1066 v2 z + 2.00284 µ 1067 z2 + 6.5043 µ 1066 v z2 - 8.67241 µ 1066 z3M

v - 4. z ã

7.30362 µ 10-70 H9. + v - 4. zL
I5.66197 µ 1066 - 2.89745 µ 1067 v - 1.35335 µ 1067 v2 - 2.01545 µ 1066 v3 - 7.04791 µ 1064 v4 + 7.46562 µ 1063 v5 + 4.96586 µ 1062 v6 + 1.15898 µ 1068 z + 1.08268 µ 1068 v z +

2.41854 µ 1067 v2 z + 1.12767 µ 1066 v3 z - 1.49312 µ 1065 v4 z - 1.19181 µ 1064 v5 z - 2.16536 µ 1068 z2 - 9.67416 µ 1067 v z2 - 6.766 µ 1066 v2 z2 + 1.1945 µ 1066 v3 z2 +
1.19181 µ 1065 v4 z2 + 1.28989 µ 1068 z3 + 1.80427 µ 1067 v z3 - 4.778 µ 1066 v2 z3 - 6.3563 µ 1065 v3 z3 -
1.80427 µ 1067 z4 + 9.556 µ 1066 v z4 + 1.90689 µ 1066 v2 z4 - 7.6448 µ 1066 z5 - 3.05103 µ 1066 v z5 + 2.03402 µ 1066 z6M

-9. < v -

-7.30362 µ 10-70 H-9. + v - 4. zL
I5.66197 µ 1066 + 2.89745 µ 1067 v - 1.35335 µ 1067 v2 + 2.01545 µ 1066 v3 - 7.04791 µ 1064 v4 - 7.46562 µ 1063 v5 + 4.96586 µ 1062 v6 - 1.15898 µ 1068 z + 1.08268 µ 1068 v z -

2.41854 µ 1067 v2 z + 1.12767 µ 1066 v3 z + 1.49312 µ 1065 v4 z - 1.19181 µ 1064 v5 z - 2.16536 µ 1068 z2 + 9.67416 µ 1067 v z2 - 6.766 µ 1066 v2 z2 -
1.1945 µ 1066 v3 z2 + 1.19181 µ 1065 v4 z2 - 1.28989 µ 1068 z3 + 1.80427 µ 1067 v z3 + 4.778 µ 1066 v2 z3 - 6.3563 µ 1065 v3 z3 -
1.80427 µ 1067 z4 - 9.556 µ 1066 v z4 + 1.90689 µ 1066 v2 z4 + 7.6448 µ 1066 z5 - 3.05103 µ 1066 v z5 + 2.03402 µ 1066 z6M

6. § v - 4.

1.46072 µ 10-69 I1.21357 µ 1068 - 1.21544 µ 1067 v2 + 5.14801 µ 1065 v3 + 5.15397 µ 1065 v4 - 5.79251 µ 1064 v5 - 3.9783 µ 1063 v6 + 4.96586 µ 1062 v7 + 9.72354 µ 1067 v z - 6.17762 µ 1066 v2 z -

8.24635 µ 1066 v3 z + 1.1585 µ 1066 v4 z + 9.54792 µ 1064 v5 z - 1.39044 µ 1064 v6 z - 1.94471 µ 1068 z2 + 2.47105 µ 1067 v z2 + 4.94781 µ 1067 v2 z2 - 9.26802 µ 1066 v3 z2 -
9.54792 µ 1065 v4 z2 + 1.66853 µ 1065 v5 z2 - 3.29473 µ 1067 z3 - 1.31942 µ 1068 v z3 + 3.70721 µ 1067 v2 z3 + 5.09222 µ 1066 v3 z3 - 1.11235 µ 1066 v4 z3 + 1.31942 µ 1068 z4 -
7.41441 µ 1067 v z4 - 1.52767 µ 1067 v2 z4 + 4.44941 µ 1066 v3 z4 + 5.93153 µ 1067 z5 + 2.44427 µ 1067 v z5 - 1.06786 µ 1067 v2 z5 - 1.62951 µ 1067 z6 + 1.42381 µ 1067 v z6 - 8.13607 µ 1066 z7M

0. < v - 4.

7.30362 µ 10-70

I2.87295 µ 1068 - 6.11445 µ 1067 v + 7.59511 µ 1066 v2 - 6.32366 µ 1066 v3 + 1.61897 µ 1066 v4 - 1.12562 µ 1065 v5 - 3.9783 µ 1063 v6 + 4.96586 µ 1062 v7 + 2.44578 µ 1068 z - 6.07609 µ 1067 v z +

7.5884 µ 1067 v2 z - 2.59035 µ 1067 v3 z + 2.25123 µ 1066 v4 z + 9.54792 µ 1064 v5 z - 1.39044 µ 1064 v6 z + 1.21522 µ 1068 z2 - 3.03536 µ 1068 v z2 + 1.55421 µ 1068 v2 z2 - 1.80099 µ 1067 v3 z2 -
9.54792 µ 1065 v4 z2 + 1.66853 µ 1065 v5 z2 + 4.04714 µ 1068 z3 - 4.14456 µ 1068 v z3 + 7.20395 µ 1067 v2 z3 + 5.09222 µ 1066 v3 z3 - 1.11235 µ 1066 v4 z3 + 4.14456 µ 1068 z4 -
1.44079 µ 1068 v z4 - 1.52767 µ 1067 v2 z4 + 4.44941 µ 1066 v3 z4 + 1.15263 µ 1068 z5 + 2.44427 µ 1067 v z5 - 1.06786 µ 1067 v2 z5 - 1.62951 µ 1067 z6 + 1.42381 µ 1067 v z6 - 8.13607 µ 1066 z7M

3. § v - 4.

7.30362 µ 10-70 I2.42714 µ 1068 - 1.15276 µ 1068 v - 4.29449 µ 1066 v2 + 1.19697 µ 1067 v3 - 1.61897 µ 1066 v4 - 1.12562 µ 1065 v5 + 3.9783 µ 1063 v6 +

4.96586 µ 1062 v7 + 4.61105 µ 1068 z + 3.4356 µ 1067 v z - 1.43636 µ 1068 v2 z + 2.59035 µ 1067 v3 z + 2.25123 µ 1066 v4 z - 9.54792 µ 1064 v5 z - 1.39044 µ 1064 v6 z -

6.87119 µ 1067 z2 + 5.74545 µ 1068 v z2 - 1.55421 µ 1068 v2 z2 - 1.80099 µ 1067 v3 z2 + 9.54792 µ 1065 v4 z2 + 1.66853 µ 1065 v5 z2 - 7.6606 µ 1068 z3 +
4.14456 µ 1068 v z3 + 7.20395 µ 1067 v2 z3 - 5.09222 µ 1066 v3 z3 - 1.11235 µ 1066 v4 z3 - 4.14456 µ 1068 z4 - 1.44079 µ 1068 v z4 + 1.52767 µ 1067 v2 z4 +
4.44941 µ 1066 v3 z4 + 1.15263 µ 1068 z5 - 2.44427 µ 1067 v z5 - 1.06786 µ 1067 v2 z5 + 1.62951 µ 1067 z6 + 1.42381 µ 1067 v z6 - 8.13607 µ 1066 z7M

v - 4. z ã

7.30362 µ 10-70 I1.21357 µ 1068 - 8.92681 µ 1067 v - 2.54973 µ 1067 v2 + 9.72053 µ 1066 v3 + 2.64976 µ 1066 v4 + 3.28851 µ 1063 v5 -

1.19349 µ 1064 v6 - 4.96586 µ 1062 v7 + 3.57072 µ 1068 z + 2.03979 µ 1068 v z - 1.16646 µ 1068 v2 z - 4.23962 µ 1067 v3 z - 6.57703 µ 1064 v4 z + 2.86438 µ 1065 v5 z +

1.39044 µ 1064 v6 z - 4.07957 µ 1068 z2 + 4.66586 µ 1068 v z2 + 2.54377 µ 1068 v2 z2 + 5.26162 µ 1065 v3 z2 - 2.86438 µ 1066 v4 z2 - 1.66853 µ 1065 v5 z2 -
6.22114 µ 1068 z3 - 6.78339 µ 1068 v z3 - 2.10465 µ 1066 v2 z3 + 1.52767 µ 1067 v3 z3 + 1.11235 µ 1066 v4 z3 + 6.78339 µ 1068 z4 + 4.2093 µ 1066 v z4 -
4.583 µ 1067 v2 z4 - 4.44941 µ 1066 v3 z4 - 3.36744 µ 1066 z5 + 7.3328 µ 1067 v z5 + 1.06786 µ 1067 v2 z5 - 4.88853 µ 1067 z6 - 1.42381 µ 1067 v z6 + 8.13607 µ 1066 z7M

v - 4. z ã

7.30362 µ 10-70

I2.87295 µ 1068 + 6.11445 µ 1067 v + 7.59511 µ 1066 v2 + 6.32366 µ 1066 v3 + 1.61897 µ 1066 v4 + 1.12562 µ 1065 v5 - 3.9783 µ 1063 v6 - 4.96586 µ 1062 v7 - 2.44578 µ 1068 z - 6.07609 µ 1067 v z -

7.5884 µ 1067 v2 z - 2.59035 µ 1067 v3 z - 2.25123 µ 1066 v4 z + 9.54792 µ 1064 v5 z + 1.39044 µ 1064 v6 z + 1.21522 µ 1068 z2 + 3.03536 µ 1068 v z2 + 1.55421 µ 1068 v2 z2 + 1.80099 µ 1067 v3 z2 -
9.54792 µ 1065 v4 z2 - 1.66853 µ 1065 v5 z2 - 4.04714 µ 1068 z3 - 4.14456 µ 1068 v z3 - 7.20395 µ 1067 v2 z3 + 5.09222 µ 1066 v3 z3 + 1.11235 µ 1066 v4 z3 + 4.14456 µ 1068 z4 +
1.44079 µ 1068 v z4 - 1.52767 µ 1067 v2 z4 - 4.44941 µ 1066 v3 z4 - 1.15263 µ 1068 z5 + 2.44427 µ 1067 v z5 + 1.06786 µ 1067 v2 z5 - 1.62951 µ 1067 z6 - 1.42381 µ 1067 v z6 + 8.13607 µ 1066 z7M

-6. < v -

1.46072 µ 10-69 I1.21357 µ 1068 - 1.21544 µ 1067 v2 - 5.14801 µ 1065 v3 + 5.15397 µ 1065 v4 + 5.79251 µ 1064 v5 - 3.9783 µ 1063 v6 - 4.96586 µ 1062 v7 + 9.72354 µ 1067 v z + 6.17762 µ 1066 v2 z -

8.24635 µ 1066 v3 z - 1.1585 µ 1066 v4 z + 9.54792 µ 1064 v5 z + 1.39044 µ 1064 v6 z - 1.94471 µ 1068 z2 - 2.47105 µ 1067 v z2 + 4.94781 µ 1067 v2 z2 + 9.26802 µ 1066 v3 z2 -
9.54792 µ 1065 v4 z2 - 1.66853 µ 1065 v5 z2 + 3.29473 µ 1067 z3 - 1.31942 µ 1068 v z3 - 3.70721 µ 1067 v2 z3 + 5.09222 µ 1066 v3 z3 + 1.11235 µ 1066 v4 z3 + 1.31942 µ 1068 z4 +
7.41441 µ 1067 v z4 - 1.52767 µ 1067 v2 z4 - 4.44941 µ 1066 v3 z4 - 5.93153 µ 1067 z5 + 2.44427 µ 1067 v z5 + 1.06786 µ 1067 v2 z5 - 1.62951 µ 1067 z6 - 1.42381 µ 1067 v z6 + 8.13607 µ 1066 z7M

-3. < v -

0. True

>
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Out[74]= :38.6976,

-3.74081 µ 10-59 I-2.31598 µ 1057 + 2.51533 µ 1055 v2 - 2.48738 µ 1039 v4 + 4.34482 µ 1037 v6 + 6.32308 µ 1035 v8M v ã 0.

-1.87041 µ 10-59

I-2.77923 µ 1057 - 2.77926 µ 1055 v + 5.65992 µ 1055 v2 - 2.97636 µ 1054 v3 - 4.74798 µ 1039 v4 + 3.4822 µ 1039 v5 - 5.64593 µ 1038 v6 + 8.30194 µ 1037 v7 - 7.60258 µ 1036 v8 + 2.53766 µ 1035 v9M
v ã 12.

-1.87041 µ 10-59

I-4.8026 µ 1057 + 1.73303 µ 1056 v + 8.0726 µ 1055 v2 - 5.43086 µ 1054 v3 - 3.51045 µ 1039 v4 + 3.75013 µ 1039 v5 - 5.17061 µ 1038 v6 + 6.627 µ 1037 v7 - 8.33684 µ 1036 v8 + 4.13412 µ 1035 v9M
v ã 9.

6.92743 µ 10-61 H-21. + vL2

I-8.17547 µ 1057 + 2.99687 µ 1057 v - 3.73389 µ 1056 v2 + 1.06661 µ 1055 v3 + 1.73221 µ 1054 v4 - 1.85282 µ 1053 v5 + 7.03887 µ 1051 v6 - 7.26101 µ 1049 v7 - 2.03689 µ 1048 v8 + 4.41609 µ 1046 v9M
18. §

-6.92743 µ 10-61 H21. + vL2

I8.17547 µ 1057 + 2.99687 µ 1057 v + 3.73389 µ 1056 v2 + 1.06661 µ 1055 v3 - 1.73221 µ 1054 v4 - 1.85282 µ 1053 v5 - 7.03887 µ 1051 v6 - 7.26101 µ 1049 v7 + 2.03689 µ 1048 v8 + 4.41609 µ 1046 v9M
-21.

-6.92743 µ 10-61 I-1.26533 µ 1059 + 2.99606 µ 1057 v + 6.37433 µ 1056 v2 + 8.98016 µ 1056 v3 - 2.58905 µ 1056 v4 +

3.45342 µ 1055 v5 - 2.67521 µ 1054 v6 + 1.11843 µ 1053 v7 - 1.78063 µ 1051 v8 + 6.9634 µ 1048 v9 - 1.66785 µ 1048 v10 + 4.41609 µ 1046 v11M

6. < v

6.92743 µ 10-61 I1.26533 µ 1059 + 2.99606 µ 1057 v - 6.37433 µ 1056 v2 + 8.98016 µ 1056 v3 + 2.58905 µ 1056 v4 +

3.45342 µ 1055 v5 + 2.67521 µ 1054 v6 + 1.11843 µ 1053 v7 + 1.78063 µ 1051 v8 + 6.9634 µ 1048 v9 + 1.66785 µ 1048 v10 + 4.41609 µ 1046 v11M

-9. <

6.92743 µ 10-61 I1.33417 µ 1059 + 5.84513 µ 1057 v - 2.06179 µ 1057 v2 - 2.04234 µ 1056 v3 - 1.83863 µ 1055 v4 -

3.55857 µ 1054 v5 - 5.50941 µ 1053 v6 - 6.27509 µ 1052 v7 - 4.30038 µ 1051 v8 - 1.2029 µ 1050 v9 + 5.55949 µ 1047 v10 + 4.41609 µ 1046 v11M

v ã -

-6.92743 µ 10-61 I-1.89106 µ 1059 + 5.52326 µ 1057 v + 1.66798 µ 1058 v2 - 5.28877 µ 1057 v3 + 7.41997 µ 1056 v4 -

4.0801 µ 1055 v5 - 1.04962 µ 1054 v6 + 1.99026 µ 1053 v7 - 4.30038 µ 1051 v8 - 1.2029 µ 1050 v9 + 5.55949 µ 1047 v10 + 4.41609 µ 1046 v11M

v ã 6.

-6.92743 µ 10-61 I-1.32982 µ 1060 + 6.05486 µ 1059 v - 1.25331 µ 1059 v2 + 1.38339 µ 1058 v3 - 6.39966 µ 1056 v4 -

2.80343 µ 1055 v5 + 5.70789 µ 1054 v6 - 3.3663 µ 1053 v7 + 8.91731 µ 1051 v8 - 4.3938 µ 1049 v9 - 2.77975 µ 1048 v10 + 4.41609 µ 1046 v11M

15. §

-6.92743 µ 10-61 I-1.38665 µ 1059 - 8.01506 µ 1057 v + 1.14071 µ 1057 v2 - 2.29228 µ 1056 v3 - 9.86165 µ 1055 v4 -

1.77033 µ 1055 v5 - 2.15943 µ 1054 v6 - 1.63976 µ 1053 v7 - 6.67048 µ 1051 v8 - 9.48394 µ 1049 v9 + 1.66785 µ 1048 v10 + 4.41609 µ 1046 v11M

v ã -

6.92743 µ 10-61 I1.91002 µ 1059 - 3.15587 µ 1058 v - 1.57817 µ 1056 v2 + 7.49458 µ 1054 v3 + 1.67244 µ 1056 v4 -

3.29926 µ 1055 v5 + 1.53623 µ 1054 v6 + 9.78003 µ 1052 v7 - 6.67048 µ 1051 v8 - 9.48394 µ 1049 v9 + 1.66785 µ 1048 v10 + 4.41609 µ 1046 v11M

v ã 3.

6.92743 µ 10-61 I1.32982 µ 1060 + 6.05486 µ 1059 v + 1.25331 µ 1059 v2 + 1.38339 µ 1058 v3 + 6.39966 µ 1056 v4 -

2.80343 µ 1055 v5 - 5.70789 µ 1054 v6 - 3.3663 µ 1053 v7 - 8.91731 µ 1051 v8 - 4.3938 µ 1049 v9 + 2.77975 µ 1048 v10 + 4.41609 µ 1046 v11M

-18.

6.92743 µ 10-61 I1.2472 µ 1059 + 6.01142 µ 1056 v - 3.33304 µ 1057 v2 + 1.93013 µ 1056 v3 - 9.44771 µ 1054 v4 +

6.79913 µ 1054 v5 - 1.19682 µ 1054 v6 + 8.5698 µ 1052 v7 - 2.05355 µ 1051 v8 - 1.84873 µ 1049 v9 - 5.55949 µ 1047 v10 + 4.41609 µ 1046 v11M

3. < v

-6.92743 µ 10-61 I-1.2472 µ 1059 + 6.01142 µ 1056 v + 3.33304 µ 1057 v2 + 1.93013 µ 1056 v3 + 9.44771 µ 1054 v4 +

6.79913 µ 1054 v5 + 1.19682 µ 1054 v6 + 8.5698 µ 1052 v7 + 2.05355 µ 1051 v8 - 1.84873 µ 1049 v9 + 5.55949 µ 1047 v10 + 4.41609 µ 1046 v11M

-6. <

-6.92743 µ 10-61 I-2.47088 µ 1059 + 5.07648 µ 1058 v + 3.1994 µ 1057 v2 - 4.32503 µ 1057 v3 + 1.15833 µ 1057 v4 -

1.62857 µ 1056 v5 + 1.34013 µ 1055 v6 - 6.4419 µ 1053 v7 + 1.58607 µ 1052 v8 - 6.24253 µ 1049 v9 - 5.55949 µ 1048 v10 + 8.83217 µ 1046 v11M

12. <

6.92743 µ 10-61 I1.22277 µ 1059 + 4.71757 µ 1056 v - 1.98945 µ 1057 v2 - 6.9429 µ 1056 v3 + 2.8676 µ 1056 v4 -

5.09514 µ 1055 v5 + 5.53793 µ 1054 v6 - 3.66659 µ 1053 v7 + 1.32177 µ 1052 v8 - 1.64228 µ 1050 v9 - 3.33569 µ 1048 v10 + 8.83217 µ 1046 v11M

9. < v

1.38549 µ 10-60

I6.25314 µ 1058 - 1.43878 µ 1057 v2 + 1.9803 µ 1055 v4 - 3.22241 µ 1053 v5 - 2.62634 µ 1053 v6 + 1.81292 µ 1052 v7 + 1.32151 µ 1051 v8 - 1.13327 µ 1050 v9 - 1.1119 µ 1048 v10 + 8.83217 µ 1046 v11M
0. < v

-1.38549 µ 10-60

I-6.25314 µ 1058 + 1.43878 µ 1057 v2 - 1.9803 µ 1055 v4 - 3.22241 µ 1053 v5 + 2.62634 µ 1053 v6 + 1.81292 µ 1052 v7 - 1.32151 µ 1051 v8 - 1.13327 µ 1050 v9 + 1.1119 µ 1048 v10 + 8.83217 µ 1046 v11M
-3. <

-6.92743 µ 10-61 I-1.22277 µ 1059 + 4.71757 µ 1056 v + 1.98945 µ 1057 v2 - 6.9429 µ 1056 v3 - 2.8676 µ 1056 v4 -

5.09514 µ 1055 v5 - 5.53793 µ 1054 v6 - 3.66659 µ 1053 v7 - 1.32177 µ 1052 v8 - 1.64228 µ 1050 v9 + 3.33569 µ 1048 v10 + 8.83217 µ 1046 v11M

-12.

6.92743 µ 10-61 I2.47088 µ 1059 + 5.07648 µ 1058 v - 3.1994 µ 1057 v2 - 4.32503 µ 1057 v3 - 1.15833 µ 1057 v4 -

1.62857 µ 1056 v5 - 1.34013 µ 1055 v6 - 6.4419 µ 1053 v7 - 1.58607 µ 1052 v8 - 6.24253 µ 1049 v9 + 5.55949 µ 1048 v10 + 8.83217 µ 1046 v11M

-15.

0. True

>
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In[76]:= H* fV is the exact PDF of V truncated to H-21, 21L *L

Clear@fVu, kV, fV, EV, VV, Eh8, Vh8, KLh8, MADh8, AEMh8, AEVh8D

fVu@v_D = PiecewiseB::PDFBNormalDistributionB0, NB 21 FF, vF, -21 < v < 21>>F;

kV = ‡
-¶

¶

fVu@vD „v;

fV@v_D = H1 ê kVL fVu@vD

EV = ‡
-¶

¶

x fV@xD „x

VV = ‡
-¶

¶

x2 fV@xD „x - EV2

Plot@8h8@xD, fV@xD<, 8x, -21, 21<D

‡
-¶

¶

h8@xD „x

Eh8 = ‡
-¶

¶

x h8@xD „x

Vh8 = ‡
-¶

¶

x2 h8@xD „x - Eh82

KLh8 = NIntegrate@Log@fV@xD ê h8@xDD fV@xD, 8x, -21, 21<D
MADh8 = MaxValue@Abs@fV@xD - h8@xDD, xD
AEMh8 = Abs@Eh8 - EVD
AEVh8 = Abs@Vh8 - VVD
Clear@fVu, kV, fV, EV, VV, Eh8, Vh8, KLh8, MADh8, AEMh8, AEVh8D;

Out[79]= 1. 0.0870563 ‰-0.0238095 v2 -21 < v < 21
0 True

Out[80]= 0.

Out[81]= 20.9979

Out[82]=

-20 -10 10 20

0.02

0.04

0.06

0.08

Out[83]= 1.

Out[84]= 0.

Out[85]= 20.0138

Out[86]= 0.0024073

Out[87]= 0.000420403

Out[88]= 0.

Out[89]= 0.98411
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Appendix III: Details of Construction of MOP of 1-dimensional Log-normal distribution 

in Section 3.5 and MOP of Two-dimensional Conditional Log-normal PDF in Section 3.7 

49



In[1]:= H* The following are parameters of the American Put Option problem *L
H* rf = annual risk-free rate *L
H* SP = strike price of option *L
H* s is volatility *L
H* T is period of option in years *L
H* dt is time between exercise points in years *L
H* m0 = mean of log-normal *L
H* sd0 = std dev of log normal *L
Clear@rf, SP, s, T, dt, m0, sd0D;
rf = 0.0488;
SP = 35;
s = 0.3;
T = 7ê12;
dt = Tê3;

m0 = rf -
s2

2
dt;

sd0 = s Idt0.5M;
Clear@rf, SP, s, T, dtD;
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In[10]:= H* Truncated PDF fS1 of S1*L
H* ES1 is its mean, VS1 is its variance *L
Clear@m1, s1, m1, w1, a, b, c, fS1u, kfS1, fS1, FS1, ES1, VS1, s1D
m1 = Log@40D + m0;
s1 = sd0;
m1 = ‰m1; H* m1 is the median *L

w1 = ‰s12;
a = ‰m1-3 s1

c = ‰m1+3 s1

b = m1êw1 H* b is the mode *L
fS1u@s1_D = Piecewise@88PDF@LogNormalDistribution@m1, s1D, s1D, a § s1 § c<<D;

kfS1 = ‡
-¶

¶

fS1u@s1D „s1

fS1@s1_D = PiecewiseExpand@fS1u@s1DêkfS1D

FS1@s1_D = AssumingBs1 œ Reals, ‡
-¶

s1
fS1@xD „xF

‡
-¶

¶

fS1@s1D „s1

ES1 = ‡
-¶

¶

s1 fS1@s1D „s1

VS1 = ‡
-¶

¶

s12 fS1@s1D „s1 - ES12

Clear@m1, s1, m1, w1, fS1u, kfS1, s1D

Out[15]= 26.9169

Out[16]= 59.53

Out[17]= 39.3351

Out[19]= 0.9973

Out[20]=

0. s1 < 26.9169 »» s1 > 59.53

3.02388 ‰-28.5714 I-3.68962+LogAs1EM2

s1
True
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H* g2 is LIP approx. of PDF of S1 *L
Clear@n, a1, b1, pts1, s1D;
n = 6;
a1 = a;
b1 = b;

pts1 = TableB:
a1 + b1

2
+

b1 - a1

2
CosB

2 i - 1

2 n
pF, fS1B

a1 + b1

2
+

b1 - a1

2
CosB

2 i - 1

2 n
pFF>, 8i, n<F;

Clear@a1, b1, pts2D;
a1 = b;
b1 = c;

pts2 = TableB:
a1 + b1

2
+

b1 - a1

2
CosB

2 i - 1

2 n
pF, fS1B

a1 + b1

2
+

b1 - a1

2
CosB

2 i - 1

2 n
pFF>, 8i, n<F;

Clear@ g21, g22, g2u, kg2, g2, Eg2, Vg2, KLg2, MADg2, MADG2, AEMg2, AEVg2D;
g21@s1_D = Expand@InterpolatingPolynomial@pts1, s1DD;
g22@s1_D = Expand@InterpolatingPolynomial@pts2, s1DD;
MinValue@8g21@s1D, a § s1 § b<, s1D
MinValue@8g22@s1D, b § s1 § c<, s1D
g2u@s1_D = Piecewise@8

8g21@s1D, a § s1 < b<,
8g22@s1D, b § s1 § c<

<D;

kg2 = ‡
-¶

¶

g2u@s1D „s1;

g2@s1_D = PiecewiseExpand@g2u@s1Dêkg2D

G2@s1_D = AssumingBs1 œ Reals, ‡
-¶

s1
g2@xD „xF

Plot@8fS1@s1D, g2@s1D<, 8s1, a, c<D

‡
-¶

¶

g2@s1D „s1

Eg2 = ‡
-¶

¶

s1 g2@s1D „s1

Vg2 = ‡
-¶

¶

s12 g2@s1D „s1 - Eg22

KLg2 = NIntegrate@Log@fS1@s1Dêg2@s1DD fS1@s1D, 8s1, a, c<D
MADg2 = MaxValue@8Abs@fS1@s1D - g2@s1DD, a § s1 § c<, s1D
MADG2 = MaxValue@8Abs@FS1@s1D - G2@s1DD, a § s1 § c<, s1D
AEMg2 = Abs@ES1 - Eg2D
AEVg2 = Abs@VS1 - Vg2D
Clear@ n, a1, b1, a, b, c, g21, g22, g2u, kg2, Eg2, Vg2, KLg2, MADg2, MADG2, AEMg2, AEVg2, G2, FS2D;

0.00111022

0.00063627

0. s1 > 59.53 »» s1 < 26.9169

-49.4895 + 4.83905 s1 - 0.18685 s12 + 0.00357265 s13 - 0.0000338998 s14 + 1.27902µ10-7 s15 39.3351 § s1 § 59.53
-30.0808 + 4.59138 s1 - 0.276577 s12 + 0.00820336 s13 - 0.000119611 s14 + 6.85662µ10-7 s15 True
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1. s1 > 59.53

2.10008µ10-97 I7.7295µ1098 - 1.43237µ1098 s1 + 1.09315µ1097 s12 - 4.38995µ1095 s13 + 9.76555µ1093 s14 - 1.13911µ1092 s15 + 5.44156µ1089 s16M 26.9169 < s1 § 39.3351

7.24294µ10-181 I5.73562µ10182 - 6.83279µ10181 s1 + 3.34053µ10180 s12 - 8.59918µ10178 s13 + 1.23315µ10177 s14 - 9.36078µ10174 s15 + 2.94314µ10172 s16M 39.3351 < s1 § 59.53

0. True

35 40 45 50 55 60

0.01

0.02

0.03

0.04

0.05

0.06

0.07

1.

40.3708

27.947

0.0000113344

0.000257665

0.000352082

0.00107661

0.0051616
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H*LIP approxmation of S2 s1*L
Clear@m1, s1, m1, w1, l1, u1, u2D
m1 = Log@40D + m0;
s1 = sd0;
m1 = ‰m1;

w1 = ‰s12;
l1 = ‰m1-3 s1

u2 = ‰m1+3 s1

u1 = m1êw1

26.9169

59.53

39.3351

H* If S1 = l1, then S2 s1 ~ LNHLog@l1< + m0, sd02M *L

ClearBml1, sl1, ll1, ul1D;
ml1 = Log@l1D + m0;
sl1 = sd0;

ll1 = ‰ml1-3 sl1

ul1 = ‰ml1+3 sl1

18.113

40.0592

H* If S1 = u1, then S2 s1 ~ LNHLog@u1< + m0, sd02M *L

ClearBmu1, su1, lu1, uu1D;
mu1 = Log@u1D + m0;
su1 = sd0;

lu1 = ‰mu1-3 su1

uu1 = ‰mu1+3 su1

26.4695

58.5406

H* If S1 = u1, then S2 s1 ~ LNHLog@u2< + m0, sd02M *L

ClearBmu2, su2, lu2, uu2D;
mu2 = Log@u2D + m0;
su2 = sd0;

lu2 = ‰mu2-3 su2

uu2 = ‰mu2+3 su2

40.0592

88.5956
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H* Piece Ò 1 *L
Clear@y, z, k, n, a, b, c, d, e, s1, s2D;
a = l1
b = u1
c = ll1
d = lu1

e@s1_D = c +
d - c

b - a
Hs1 - aL

y@k_, n_D = 0.5 a + b + Hb - aL CosB
k p

n
F ;

z@k_, n_D = 0.5 c + d + Hd - cL CosB
k p

n
F ;

Clear@g, n, m, pts1, pts2, pts11, g31D;
g@s1_, s2_D = PDF@LogNormalDistribution@Log@s1D + m0, sd0D, s2D;
n = 5;
m = Hn + 1Lê2;
pts1 = Flatten@Table@88y@2 i, nD, z@2 j, n D<, g@y@2 i, nD, z@2 j, nDD<, 8i, 0, m - 1<, 8j, 0, m - 1<D, 1D;
pts2 = Flatten@Table@88y@2 i + 1, nD, z@2 j + 1, nD<, g@y@2 i + 1, nD, z@2 j + 1, nDD<, 8i, 0, m - 1<, 8j, 0, m - 1<D, 1D;
pts11 = Join@pts1, pts2D;
g31@s1_, s2_D = Piecewise@8

8Expand@InterpolatingPolynomial@pts11, 8s1, s2<DD, Ha § s1 < bL && He@s1D § s2 < dL<
<D

MinValue@8g31@s1, s2D, Ha § s1 < bL && He@s1D § s2 < dL<, 8s1, s2<D
ArgMin@8g31@s1, s2D, Ha § s1 < bL && He@s1D § s2 < dL<, 8s1, s2<D
Plot3D@8Style@g@s1, s2D, RedD, Style@g31@s1, s2D, BlueD<, 8s1, a, b<, 8s2, c, d<, PlotRange Ø AllD
MaxValue@8Abs@g@s1, s2D - g31@s1, s2DD, Ha § s1 < bL && Hc § s2 < dL<, 8s1, s2<D

26.9169

39.3351

18.113

26.4695

18.113 + 0.672923 H-26.9169 + s1L

0.00920773 + 0.919865 s1 - 0.0850121 s12 + 0.00345764 s13 - 0.0000684117 s14 +
5.15132µ10-7 s15 - 1.36802 s2 + 0.105709 s1 s2 - 0.00476505 s12 s2 + 0.000110936 s13 s2 -
9.03285µ10-7 s14 s2 + 0.0307112 s22 - 0.000129978 s1 s22 - 0.0000238044 s12 s22 +
2.04647µ10-7 s13 s22 - 0.000633136 s23 + 0.0000139287 s1 s23 + 1.47861µ10-6 s24

26.9169 § s1 < 39.3351 && 18.113 + 0.672923 H-26.9169 + s1L § s2 < 26.4695

0 True

0.

839.3351, 26.4695<
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0.00660184

H* Piece Ò 2 *L
Clear@a, b, c, d, k, n, y, z, s1, s2D
a = l1
b = u1
c = lu1
d = Hul1 + lu1Lê2

y@k_, n_D = 0.5 a + b + Hb - aL CosB
k p

n
F ;

z@k_, n_D = 0.5 c + d + Hd - cL CosB
k p

n
F ;

Clear@n, m, pts1, pts2, pts11, g32D;
n = 5;
m = Hn + 1Lê2;
pts1 = Flatten@Table@88y@2 i, nD, z@2 j, n D<, g@y@2 i, nD, z@2 j, nDD<, 8i, 0, m - 1<, 8j, 0, m - 1<D, 1D;
pts2 = Flatten@Table@88y@2 i + 1, nD, z@2 j + 1, nD<, g@y@2 i + 1, nD, z@2 j + 1, nDD<, 8i, 0, m - 1<, 8j, 0, m - 1<D, 1D;
pts11 = Join@pts1, pts2D;
g32@s1_, s2_D = Piecewise@8

8Expand@InterpolatingPolynomial@pts11, 8s1, s2<DD, Ha § s1 < bL && Hc § s2 < dL<
<D

MinValue@8g32@s1, s2D, Ha § s1 < bL && Hc § s2 < dL<, 8s1, s2<D
ArgMin@8g32@s1, s2D, Ha § s1 < bL && Hc § s2 < dL<, 8s1, s2<D
Plot3D@8Style@g@s1, s2D, RedD, Style@g32@s1, s2D, BlueD<, 8s1, a, b<, 8s2, c, d<, PlotRange Ø AllD
MaxValue@8Abs@g@s1, s2D - g32@s1, s2DD, Ha § s1 < bL && Hc § s2 < dL<, 8s1, s2<D
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26.9169

39.3351

26.4695

33.2643

49.9038 - 3.70017 s1 - 0.172314 s12 + 0.00900206 s13 - 0.000062897 s14 - 6.95246µ10-7 s15 - 5.45043 s2 +
0.840691 s1 s2 - 0.0125304 s12 s2 - 0.00029951 s13 s2 + 5.94106µ10-6 s14 s2 - 0.00117562 s22 - 0.0268805 s1 s22 +
0.000869772 s12 s22 - 8.31558µ10-6 s13 s22 + 0.00629356 s23 - 0.0000326476 s1 s23 - 0.0000426943 s24

26.9169 § s1 < 39.3351 && 26.4695 § s2 < 33.2643

0 True

0.00130762

836.7622, 26.4695<

0.00484451
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H* Piece Ò 3 *L
Clear@a, b, c, d, k, n, y, z, s1, s2D
a = l1
b = u1
c = Hul1 + lu1Lê2
d = ul1

y@k_, n_D = 0.5 a + b + Hb - aL CosB
k p

n
F ;

z@k_, n_D = 0.5 c + d + Hd - cL CosB
k p

n
F ;

Clear@n, m, pts1, pts2, pts11, g33D;
n = 5;
m = Hn + 1Lê2;
pts1 = Flatten@Table@88y@2 i, nD, z@2 j, n D<, g@y@2 i, nD, z@2 j, nDD<, 8i, 0, m - 1<, 8j, 0, m - 1<D, 1D;
pts2 = Flatten@Table@88y@2 i + 1, nD, z@2 j + 1, nD<, g@y@2 i + 1, nD, z@2 j + 1, nDD<, 8i, 0, m - 1<, 8j, 0, m - 1<D, 1D;
pts11 = Join@pts1, pts2D;
g33@s1_, s2_D = Piecewise@8

8Expand@InterpolatingPolynomial@pts11, 8s1, s2<DD, Ha § s1 < bL && Hc § s2 < dL<
<D

MinValue@8g33@s1, s2D, Ha § s1 < bL && Hc § s2 < dL<, 8s1, s2<D
ArgMin@8g33@s1, s2D, Ha § s1 < bL && Hc § s2 < dL<, 8s1, s2<D
Plot3D@8Style@g@s1, s2D, RedD, Style@g33@s1, s2D, BlueD<, 8s1, a, b<, 8s2, c, d<, PlotRange Ø AllD
MaxValue@8Abs@g@s1, s2D - g33@s1, s2DD, Ha § s1 < bL && Hc § s2 < dL<, 8s1, s2<D

26.9169

39.3351

33.2643

40.0592

-65.6151 + 6.01268 s1 + 0.0296979 s12 - 0.00599739 s13 + 0.0000534365 s14 + 5.33298µ10-7 s15 + 4.61257 s2 -
0.689859 s1 s2 + 0.013494 s12 s2 + 0.000117517 s13 s2 - 3.72234µ10-6 s14 s2 - 0.00479221 s22 + 0.0156775 s1 s22 -
0.000499331 s12 s22 + 4.9906µ10-6 s13 s22 - 0.00285946 s23 + 5.63956µ10-6 s1 s23 + 0.0000180459 s24

26.9169 § s1 < 39.3351 && 33.2643 § s2 < 40.0592

0 True

0.00122006

826.9169, 39.4561<
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0.0772839

H* Piece Ò 4 *L
Clear@a, b, c, d, e, y, z, k, n, s1, s2D
a = l1
b = u1
c = ul1
d = uu1

e@s1_D = c +
d - c

b - a
Hs1 - aL

y@k_, n_D = 0.5 a + b + Hb - aL CosB
k p

n
F ;

z@k_, n_D = 0.5 c + d + Hd - cL CosB
k p

n
F ;

Clear@n, m, pts1, pts2, pts11, g34D;
n = 5;
m = Hn + 1Lê2;
pts1 = Flatten@Table@88y@2 i, nD, z@2 j, n D<, g@y@2 i, nD, z@2 j, nDD<, 8i, 0, m - 1<, 8j, 0, m - 1<D, 1D;
pts2 = Flatten@Table@88y@2 i + 1, nD, z@2 j + 1, nD<, g@y@2 i + 1, nD, z@2 j + 1, nDD<, 8i, 0, m - 1<, 8j, 0, m - 1<D, 1D;
pts11 = Join@pts1, pts2D;
g34@s1_, s2_D = Piecewise@8

8Expand@InterpolatingPolynomial@pts11, 8s1, s2<DD, Ha § s1 < bL && Hc § s2 § e@s1DL<
<D

MinValue@8g34@s1, s2D, Ha § s1 < bL && Hc § s2 § e@s1DL<, 8s1, s2<D
ArgMin@8g34@s1, s2D, Ha § s1 < bL && Hc § s2 § e@s1DL<, 8s1, s2<D
Plot3D@8Style@g@s1, s2D, RedD, Style@g34@s1, s2D, BlueD<, 8s1, a, b<, 8s2, c, d<, PlotRange Ø AllD
MaxValue@8Abs@g@s1, s2D - g34@s1, s2DD, Ha § s1 < bL && Hc § s2 < dL<, 8s1, s2<D
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26.9169

39.3351

40.0592

58.5406

40.0592 + 1.48825 H-26.9169 + s1L

0.00416334 + 0.148819 s1 - 0.0364741 s12 + 0.00191824 s13 - 0.0000380607 s14 +
2.73052µ10-7 s15 - 0.10021 s2 + 0.0312279 s1 s2 - 0.00138628 s12 s2 + 0.0000223778 s13 s2 -
1.40698µ10-7 s14 s2 - 0.00450938 s22 - 0.0000262451 s1 s22 + 3.56165µ10-6 s12 s22 -
2.87488µ10-8 s13 s22 + 0.0000615034 s23 - 5.87296µ10-7 s1 s23 - 2.43042µ10-7 s24

26.9169 § s1 < 39.3351 && 40.0592 § s2 § 40.0592 + 1.48825 H-26.9169 + s1L

0 True

0.

826.9169, 40.0592<

0.0746258

CondLN8p5d20111122.nb  1160



H* Piece Ò 5 *L
Clear@a, b, c, d, y, z, k, n, s1, s2D
a = u1
b = u2
c = lu1
d = lu2

e@s1_D = c +
d - c

b - a
Hs1 - aL;

y@k_, n_D = 0.5 a + b + Hb - aL CosB
k p

n
F ;

z@k_, n_D = 0.5 c + d + Hd - cL CosB
k p

n
F ;

Clear@n, m, pts1, pts2, pts11, g35D;
n = 5;
m = Hn + 1Lê2;
pts1 = Flatten@Table@88y@2 i, nD, z@2 j, n D<, g@y@2 i, nD, z@2 j, nDD<, 8i, 0, m - 1<, 8j, 0, m - 1<D, 1D;
pts2 = Flatten@Table@88y@2 i + 1, nD, z@2 j + 1, nD<, g@y@2 i + 1, nD, z@2 j + 1, nDD<, 8i, 0, m - 1<, 8j, 0, m - 1<D, 1D;
pts11 = Join@pts1, pts2D;
g35@s1_, s2_D = Piecewise@8

8Expand@InterpolatingPolynomial@pts11, 8s1, s2<DD, Ha § s1 § bL && He@s1D § s2 < dL<
<D

MinValue@8g35@s1, s2D, Ha § s1 § bL && He@s1D § s2 < dL<, 8s1, s2<D
ArgMin@8g35@s1, s2D, Ha § s1 § bL && He@s1D § s2 < dL<, 8s1, s2<D
Plot3D@8Style@g@s1, s2D, RedD, Style@g35@s1, s2D, BlueD<, 8s1, a, b<, 8s2, c, d<, PlotRange Ø AllD
MaxValue@8Abs@g@s1, s2D - g35@s1, s2DD, Ha § s1 < bL && Hc § s2 < dL<, 8s1, s2<D

39.3351

59.53

26.4695

40.0592

0.00619512 + 0.382969 s1 - 0.0236159 s12 + 0.000681562 s13 - 9.63228µ10-6 s14 +
5.09089µ10-8 s15 - 0.569587 s2 + 0.0301629 s1 s2 - 0.001085 s12 s2 + 0.0000187432 s13 s2 -
1.0727µ10-7 s14 s2 + 0.00734784 s22 + 0.000227199 s1 s22 - 8.3655µ10-6 s12 s22 +
4.69753µ10-8 s13 s22 - 0.0001787 s23 + 2.42744µ10-6 s1 s23 + 3.36934µ10-7 s24

39.3351 § s1 § 59.53 && 26.4695 + 0.672923 H-39.3351 + s1L § s2 < 40.0592

0 True

0.

859.5299, 40.0591<
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0.0746258

H* Piece Ò 6 *L
Clear@a, b, c, d, y, z, k, n, s1, s2D;
a = u1
b = u2
c = lu2
d = Huu1 + lu2Lê2

y@k_, n_D = 0.5 a + b + Hb - aL CosB
k p

n
F ;

z@k_, n_D = 0.5 c + d + Hd - cL CosB
k p

n
F ;

Clear@n, m, pts1, pts2, pts11, g36D;
n = 5;
m = Hn + 1Lê2;
pts1 = Flatten@Table@88y@2 i, nD, z@2 j, n D<, g@y@2 i, nD, z@2 j, nDD<, 8i, 0, m - 1<, 8j, 0, m - 1<D, 1D;
pts2 = Flatten@Table@88y@2 i + 1, nD, z@2 j + 1, nD<, g@y@2 i + 1, nD, z@2 j + 1, nDD<, 8i, 0, m - 1<, 8j, 0, m - 1<D, 1D;
pts11 = Join@pts1, pts2D;
g36@s1_, s2_D = Piecewise@8

8Expand@InterpolatingPolynomial@pts11, 8s1, s2<DD, Ha § s1 § bL && Hc § s2 < dL<
<D

MinValue@8g36@s1, s2D, Ha § s1 § bL && Hc § s2 < dL<, 8s1, s2<D
ArgMin@8g36@s1, s2D, Ha § s1 § bL && Hc § s2 < dL<, 8s1, s2<D
Plot3D@8Style@g@s1, s2D, RedD, Style@g36@s1, s2D, BlueD<, 8s1, a, b<, 8s2, c, d<, PlotRange Ø AllD
MaxValue@8Abs@g@s1, s2D - g36@s1, s2DD, Ha § s1 < bL && Hc § s2 < dL<, 8s1, s2<D

39.3351
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59.53

40.0592

49.2999

33.2646 - 2.8655 s1 - 0.0247886 s12 + 0.00151646 s13 - 6.27384µ10-6 s14 - 7.4311µ10-8 s15 - 1.55666 s2 + 0.301448 s1 s2 - 0.00339512 s12 s2 - 0.0000363716 s13 s2 + 5.50943µ10-7 s14

0

0.000493378

859.53, 40.0592<

0.00282565
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H* Piece Ò 7 *L
Clear@a, b, c, d, y, z, k, n, s1, s2D
a = u1
b = u2
c = Huu1 + lu2Lê2
d = uu1

y@k_, n_D = 0.5 a + b + Hb - aL CosB
k p

n
F ;

z@k_, n_D = 0.5 c + d + Hd - cL CosB
k p

n
F ;

Clear@n, m, pts1, pts2, pts11, g37D;
n = 5;
m = Hn + 1Lê2;
pts1 = Flatten@Table@88y@2 i, nD, z@2 j, n D<, g@y@2 i, nD, z@2 j, nDD<, 8i, 0, m - 1<, 8j, 0, m - 1<D, 1D;
pts2 = Flatten@Table@88y@2 i + 1, nD, z@2 j + 1, nD<, g@y@2 i + 1, nD, z@2 j + 1, nDD<, 8i, 0, m - 1<, 8j, 0, m - 1<D, 1D;
pts11 = Join@pts1, pts2D;
g37@s1_, s2_D = Piecewise@8

8Expand@InterpolatingPolynomial@pts11, 8s1, s2<DD, Ha § s1 § bL && Hc § s2 < dL<
<D

MinValue@8g37@s1, s2D, Ha § s1 § bL && Hc § s2 < dL<, 8s1, s2<D
ArgMin@8g37@s1, s2D, Ha § s1 § bL && Hc § s2 < dL<, 8s1, s2<D
Plot3D@8Style@g@s1, s2D, RedD, Style@g37@s1, s2D, BlueD<, 8s1, a, b<, 8s2, c, d<, PlotRange Ø AllD
MaxValue@8Abs@g@s1, s2D - g37@s1, s2DD, Ha § s1 < bL && Hc § s2 < dL<, 8s1, s2<D

39.3351

59.53

49.2999

58.5406

-19.8013 + 3.70379 s1 - 0.0143755 s12 - 0.000982929 s13 + 6.99222µ10-6 s14 + 4.59193µ10-8 s15 - 0.331403 s2 -
0.241249 s1 s2 + 0.00341071 s12 s2 + 8.97071µ10-6 s13 s2 - 3.24365µ10-7 s14 s2 + 0.0755742 s22 + 0.00349903 s1 s22 -
0.0000718993 s12 s22 + 4.90961µ10-7 s13 s22 - 0.0016036 s23 - 3.93704µ10-7 s1 s23 + 7.4585µ10-6 s24

39.3351 § s1 § 59.53 && 49.2999 § s2 < 58.5406

0 True

0.000765953

839.364, 57.3512<
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0.00103131

H* Piece Ò 8 *L
Clear@a, b, c, d, e, y, z, k, n, s1, s2D
a = u1
b = u2
c = uu1
d = uu2

e@s1_D = c +
d - c

b - a
Hs1 - aL;

y@k_, n_D = 0.5 a + b + Hb - aL CosB
k p

n
F ;

z@k_, n_D = 0.5 c + d + Hd - cL CosB
k p

n
F ;

Clear@n, m, pts1, pts2, pts11, g38D;
n = 5;
m = Hn + 1Lê2;
pts1 = Flatten@Table@88y@2 i, nD, z@2 j, n D<, g@y@2 i, nD, z@2 j, nDD<, 8i, 0, m - 1<, 8j, 0, m - 1<D, 1D;
pts2 = Flatten@Table@88y@2 i + 1, nD, z@2 j + 1, nD<, g@y@2 i + 1, nD, z@2 j + 1, nDD<, 8i, 0, m - 1<, 8j, 0, m - 1<D, 1D;
pts11 = Join@pts1, pts2D;
g38@s1_, s2_D = Piecewise@8

8Expand@InterpolatingPolynomial@pts11, 8s1, s2<DD, Ha § s1 § bL && Hc § s2 § e@s1DL<
<D

MinValue@8g38@s1, s2D, Ha § s1 § bL && Hc § s2 § e@s1DL<, 8s1, s2<D
ArgMin@8g38@s1, s2D, Ha § s1 § bL && Hc § s2 § e@s1DL<, 8s1, s2<D
Plot3D@8Style@g@s1, s2D, RedD, Style@g38@s1, s2D, BlueD<, 8s1, a, b<, 8s2, c, d<, PlotRange Ø AllD
MaxValue@8Abs@g@s1, s2D - g38@s1, s2DD, Ha § s1 < bL && Hc § s2 < dL<, 8s1, s2<D
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39.3351

59.53

58.5406

88.5956

0.00280117 + 0.0179242 s1 - 0.00943364 s12 + 0.00038133 s13 - 5.66432µ10-6 s14 +
2.96891µ10-8 s15 - 0.0121409 s2 + 0.00958932 s1 s2 - 0.000319259 s12 s2 + 4.36219µ10-6 s13 s2 -
2.20686µ10-8 s14 s2 - 0.00218237 s22 + 0.0000170217 s1 s22 - 2.45529µ10-7 s12 s22 +
1.42349µ10-9 s13 s22 + 0.0000170023 s23 + 4.58026µ10-9 s1 s23 - 6.08452µ10-8 s24

39.3351 § s1 § 59.53 && 58.5406 § s2 § 58.5406 + 1.48825 H-39.3351 + s1L

0 True

0.

839.3351, 58.5406<

0.00550525
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Clear@g3, g3u, kg3, s1, s2D;
g3u@s1_, s2_D = PiecewiseExpand@g31@s1, s2D + g32@s1, s2D + g33@s1, s2D + g34@s1, s2D + g35@s1, s2D + g36@s1, s2D + g37@s1, s2D + g38@s1, s2DD;

kg3 = ‡
l1

u2
g2@s1D ‡

ll1

uu2
g3u@s1, s2D „s2 „s1;

g3@s1_, s2_D = PiecewiseExpandB
1

kg3
g3u@s1, s2DF

Plot3D@8Style@g@s1, s2D, RedD, Style@g3@s1, s2D, BlueD<, 8s1, l1, u2<, 8s2, ll1, uu2<, PlotRange Ø AllD
Clear@g31, g32, g33, g34, g35, g36, g37, g38, g3u, kg3D

0.987803 I49.9038 - 3.70017 s1 - 0.172314 s12 + 0.00900206 s13 - 0.000062897 s14 -

6.95246µ10-7 s15 - 5.45043 s2 + 0.840691 s1 s2 - 0.0125304 s12 s2 - 0.00029951 s13 s2 +
5.94106µ10-6 s14 s2 - 0.00117562 s22 - 0.0268805 s1 s22 + 0.000869772 s12 s22 -
8.31558µ10-6 s13 s22 + 0.00629356 s23 - 0.0000326476 s1 s23 - 0.0000426943 s24M

26.9169 § s1 < 39.3351 && 26.4695 § s2 < 33.2643

0.987803 I33.2646 - 2.8655 s1 - 0.0247886 s12 + 0.00151646 s13 - 6.27384µ10-6 s14 -

7.4311µ10-8 s15 - 1.55666 s2 + 0.301448 s1 s2 - 0.00339512 s12 s2 - 0.0000363716 s13 s2 +
5.50943µ10-7 s14 s2 - 0.0473613 s22 - 0.00605434 s1 s22 + 0.000130027 s12 s22 -
8.32309µ10-7 s13 s22 + 0.00211659 s23 - 4.53094µ10-6 s1 s23 - 0.0000103934 s24M

39.3351 § s1 § 59.53 && 40.0592 § s2 < 49.2999

0.987803
I0.00416334 + 0.148819 s1 - 0.0364741 s12 + 0.00191824 s13 - 0.0000380607 s14 + 2.73052µ10-7 s15 -

0.10021 s2 + 0.0312279 s1 s2 - 0.00138628 s12 s2 + 0.0000223778 s13 s2 - 1.40698µ10-7 s14 s2 -
0.00450938 s22 - 0.0000262451 s1 s22 + 3.56165µ10-6 s12 s22 - 2.87488µ10-8 s13 s22 +
0.0000615034 s23 - 5.87296µ10-7 s1 s23 - 2.43042µ10-7 s24M

26.9169 § s1 < 39.3351 && s2 ¥ 40.0592 && -1.48825 s1 + s2 § -7.10543µ10-15

0.987803
I0.00280117 + 0.0179242 s1 - 0.00943364 s12 + 0.00038133 s13 - 5.66432µ10-6 s14 + 2.96891µ10-8 s15 -

0.0121409 s2 + 0.00958932 s1 s2 - 0.000319259 s12 s2 + 4.36219µ10-6 s13 s2 - 2.20686µ10-8 s14 s2 -
0.00218237 s22 + 0.0000170217 s1 s22 - 2.45529µ10-7 s12 s22 + 1.42349µ10-9 s13 s22 +
0.0000170023 s23 + 4.58026µ10-9 s1 s23 - 6.08452µ10-8 s24M

39.3351 § s1 § 59.53 && s2 ¥ 58.5406 && -1.48825 s1 + s2 § 2.13163µ10-14

0.987803
I0.00619512 + 0.382969 s1 - 0.0236159 s12 + 0.000681562 s13 - 9.63228µ10-6 s14 + 5.09089µ10-8 s15 -

0.569587 s2 + 0.0301629 s1 s2 - 0.001085 s12 s2 + 0.0000187432 s13 s2 - 1.0727µ10-7 s14 s2 +
0.00734784 s22 + 0.000227199 s1 s22 - 8.3655µ10-6 s12 s22 + 4.69753µ10-8 s13 s22 -
0.0001787 s23 + 2.42744µ10-6 s1 s23 + 3.36934µ10-7 s24M

39.3351 § s1 § 59.53 && 0.672923 s1 - s2 § -1.77636µ10-14 && s2 < 40.0592

0.987803
I0.00920773 + 0.919865 s1 - 0.0850121 s12 + 0.00345764 s13 - 0.0000684117 s14 + 5.15132µ10-7 s15 -

1.36802 s2 + 0.105709 s1 s2 - 0.00476505 s12 s2 + 0.000110936 s13 s2 - 9.03285µ10-7 s14 s2 +
0.0307112 s22 - 0.000129978 s1 s22 - 0.0000238044 s12 s22 + 2.04647µ10-7 s13 s22 -
0.000633136 s23 + 0.0000139287 s1 s23 + 1.47861µ10-6 s24M

26.9169 § s1 < 39.3351 && 0.672923 s1 - s2 § 1.06581µ10-14 && s2 < 26.4695

0.987803 I-19.8013 + 3.70379 s1 - 0.0143755 s12 - 0.000982929 s13 + 6.99222µ10-6 s14 +

4.59193µ10-8 s15 - 0.331403 s2 - 0.241249 s1 s2 + 0.00341071 s12 s2 + 8.97071µ10-6 s13 s2 -
3.24365µ10-7 s14 s2 + 0.0755742 s22 + 0.00349903 s1 s22 - 0.0000718993 s12 s22 +
4.90961µ10-7 s13 s22 - 0.0016036 s23 - 3.93704µ10-7 s1 s23 + 7.4585µ10-6 s24M

39.3351 § s1 § 59.53 && 49.2999 § s2 < 58.5406

0.987803
I-65.6151 + 6.01268 s1 + 0.0296979 s12 - 0.00599739 s13 + 0.0000534365 s14 + 5.33298µ10-7 s15 +

4.61257 s2 - 0.689859 s1 s2 + 0.013494 s12 s2 + 0.000117517 s13 s2 - 3.72234µ10-6 s14 s2 -
0.00479221 s22 + 0.0156775 s1 s22 - 0.000499331 s12 s22 + 4.9906µ10-6 s13 s22 -
0.00285946 s23 + 5.63956µ10-6 s1 s23 + 0.0000180459 s24M

26.9169 § s1 < 39.3351 && 33.2643 § s2 < 40.0592

0 True
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Plot3D@g3@s1, s2D, 8s1, l1, u2<, 8s2, ll1, uu2<, PlotRange Ø AllD
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H* g4 is marginal PDF of S2 *L
Clear@g4, Eg4, Vg4D
Timing@g4@s2_D = Integrate@g2@s1D g3@s1, s2D, 8s1, -¶, ¶<DD
Plot@g4@s2D, 8s2, ll1, uu2<D
Integrate@g4@s2D, 8s2, -¶, ¶<D
Eg4 = Integrate@s2 g4@s2D, 8s2, -¶, ¶<D
Vg4 = Integrate@s2^2 g4@s2D, 8s2, -¶, ¶<D - Eg4^2

:14.0914,

-1.609735783016533µ10-345

I9.49381352229265µ10345 - 1.265014528355423µ10345 s2 + 6.326791177895731µ10343 s22 - 1.406933679962237µ10342 s23 + 1.171686889037366µ10340 s24M
26.4695 § s2 §

-1.714728670477903µ10-355

I4.190018581432901µ10354 - 2.563827066252846µ10353 s2 + 5.692994576652664µ10351 s22 - 5.478511787414640µ10349 s23 + 1.937536177181198µ10347 s24M
58.5406 § s2 §

-6.678372687768829µ10-534

I-5.181906657286870µ10535 + 2.453191553114167µ10535 s2 - 5.237114525073280µ10534 s22 + 6.651701918690530µ10533 s23 - 5.582076349785848µ10532 s24 +

3.248297369448598µ10531 s25 - 1.336829115004453µ10530 s26 + 3.889112475565346µ10528 s27 - 7.834368099035499µ10526 s28 +
1.040265226089291µ10525 s29 - 8.190298590931594µ10522 s210 + 2.895049967514860µ10520 s211M

18.113 < s2 <

9.85298296311136µ10-544

I1.191189223316974µ10545 - 1.383479024313480µ10544 s2 + 6.578681185642015µ10542 s22 - 1.520412252066614µ10541 s23 + 1.036955111911981µ10539 s24 +

3.655822149743078µ10537 s25 - 1.211548161715209µ10536 s26 + 1.810962529149916µ10534 s27 - 1.617555849710845µ10532 s28 +
8.869181094458602µ10529 s29 - 2.771467182689578µ10527 s210 + 3.799038333226384µ10524 s211M

58.5406 < s2 <

3.535695401977963µ10-786

I1.331939470695431µ10787 - 7.219656593059341µ10785 s2 - 6.004982203911058µ10784 s22 + 9.61731554313084µ10783 s23 - 6.050663918601355µ10782 s24 +

2.306390809276505µ10781 s25 - 5.839274170380198µ10779 s26 + 1.006738141674837µ10778 s27 - 1.172551860263405µ10776 s28 +
8.849976938537305µ10773 s29 - 3.913715579992111µ10771 s210 + 7.706854041508966µ10768 s211M

49.2999 § s2 <

7.011595776511136µ10-787

I-2.008946690237950µ10787 + 3.262245889452556µ10786 s2 - 5.089587548064523µ10785 s22 + 5.125164941126782µ10784 s23 - 3.065034341682276µ10783 s24 +

1.163029877854827µ10782 s25 - 2.944535807991919µ10780 s26 + 5.076618122282459µ10778 s27 - 5.912757028581743µ10776 s28 +
4.462724858444021µ10774 s29 - 1.973545911928348µ10772 s210 + 3.886289122593611µ10769 s211M

40.0592 § s2 <

-3.285235804697144µ10-795

I-1.696050310333882µ10797 + 5.277769648589767µ10796 s2 - 7.317603963358873µ10795 s22 + 5.990553872935112µ10794 s23 - 3.225286269888645µ10793 s24 +

1.200644037801052µ10792 s25 - 3.154250167323032µ10790 s26 + 5.844792681266604µ10788 s27 - 7.476784099093581µ10786 s28 +
6.276188856023682µ10784 s29 - 3.102148614643636µ10782 s210 + 6.808439010206988µ10779 s211M

26.4695 < s2 <

-2.532258147755742µ10-798

I-2.316338946397154µ10800 + 6.989069092399817µ10799 s2 - 9.55916266430249µ10798 s22 + 7.785450994446233µ10797 s23 - 4.185398421987632µ10796 s24 +

1.557660614173937µ10795 s25 - 4.092179778687054µ10793 s26 + 7.582766474479134µ10791 s27 - 9.70003743421732µ10789 s28 +
8.142440124093961µ10787 s29 - 4.024585609232268µ10785 s210 + 8.832957109942449µ10782 s211M

33.2643 § s2 <

0. True

>
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Clear@m2, s2, a, c, fS2u, kfS2, fS2, ES2, VS2, g5, s2D
m2 = Log@40D + 2 m0;

s2 = 2 sd0;
a = 18.1131;
c = 88.5955;
fS2u@s2_D = Simplify@Piecewise@88PDF@LogNormalDistribution@m2, s2D, s2D, a § s2 § c<<DD;

kfS2 = ‡
-¶

¶

fS2u@s2D „s2;

fS2@s2_D = PiecewiseExpand@fS2u@s2DêkfS2D

‡
-¶

¶

fS2@s2D „s2

ES2 = ‡
-¶

¶

s2 fS2@s2D „s2

VS2 = ‡
-¶

¶

s22 fS2@s2D „s2 - ES22

Plot@8g4@s2D, fS2@s2D<, 8s2, a, c<D
g5@s2_D = PiecewiseExpand@Piecewise@88g4@s2D, a § s2 § c<<DD;
Clear@KLg4, MADg4, AEMg4, AEVg4D
KLg4 = NIntegrate@Log@fS2@s2Dêg5@s2DD fS2@s2D, 8s2, a, c<D
MADg4 = MaxValue@8Abs@fS2@s2D - g4@s2DD, a < s2 < c<, s2D
AEMg4 = Abs@ES2 - Eg4D
AEVg4 = Abs@VS2 - Vg4D

0. s2 > 88.5955 »» s2 < 18.1131

2.13248 ‰-14.2857 I-3.69036+LogAs2EM2

s2
True
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Appendix IV: Details of Comparison of Hyper-rhombus with Hypercube from Taylor 

Series in Section 4 

72



In[1]:= H* g1 is a 2-piece, 3-degree MOP approximation of NH0, 1L *L
Clear@a0, a1, a2, a3, g1D;
a0 = 0.4103496175477352`;
a1 = 0.09499365944761645`;
a2 = -0.0978625597129868`;
a3 = -0.028502995174713566`;
g1@z_D = PiecewiseA9

9a0 + a1 z + a2 z2 + a3 z3, -3 < z < 0=,

9a0 - a1 z + a2 z2 - a3 z3, 0 § z < 3=

=E

Plot@g1@xD, 8x, -3, 3<D

Out[6]=

0.41035 + 0.0949937 z - 0.0978626 z2 - 0.028503 z3 -3 < z < 0
0.41035 - 0.0949937 z - 0.0978626 z2 + 0.028503 z3 0 § z < 3
0 True

Out[7]=

-3 -2 -1 1 2 3

0.1

0.2

0.3

0.4

73



In[8]:= H* h1 is the MOP approximation of Y z using g1 and the hyper-rhombus condition *L
Clear@h1, fYgz, fYu, k3, fY, EY, VYD;
h1@z_, y_D = g1@y - zD;
Plot3D@h1@z, yD, 8z, -3, 3<, 8y, -6, 6<D

fYu@y_D = PiecewiseB::PDFBNormalDistributionB0, NB 2 FF, yF, -6 < y < 6>>F

k3 = NB‡
-¶

¶

fYu@yD „yF;

fY@y_D = H1 ê k3L fYu@yD
Plot@8h2@yD, fY@yD<, 8y, -6, 6<D

EY = ‡
-¶

¶

y fY@yD „y

VY = ‡
-¶

¶

y2 fY@yD „y - EY2

Out[10]=

Out[11]=
0.282095 ‰-0.25 y2 -6 < y < 6
0 True

Out[13]= 1.00002 0.282095 ‰-0.25 y2 -6 < y < 6
0 True

Out[14]=

-6 -4 -2 2 4 6

0.05

0.10

0.15

0.20

0.25

Out[15]= 0.

Out[16]= 1.99916
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In[17]:= H* Computing the marginal of Y using the hyper-rhombus condition and its accuracy *L
Clear@h2D;

TimingBh2@y_D = ‡
-¶

¶

h1@z, yD g1@zD „zF

‡
-¶

¶

h2@yD „y

Eh2 = ‡
-¶

¶

y h2@yD „y

Vh2 = ‡
-¶

¶

y2 h2@yD „y - Eh22

KLh2 = NIntegrate@Log@fY@yD ê h2@yDD fY@yD, 8y, -6, 6<D
MADh2 = MaxValue@Abs@fY@yD - h2@yDD, yD
AEMh2 = Abs@Eh2 - EYD
AEVh2 = Abs@Vh2 - VYD

Out[18]= :3.20477,

5.8429 µ 10-69 I4.83241 µ 1067 + 3.44445 µ 1064 y - 1.18544 µ 1067 y2 - 4.7593 µ 1065 y3 + 1.26606 µ 1066 y4 + 1.93657 µ 1065 y5 - 1.59132 µ 1064 y6 - 2.97952 µ 1063 y7M -3. < y < 0.

5.8429 µ 10-69 I6.02121 µ 1067 - 4.65559 µ 1066 y - 2.16436 µ 1067 y2 + 9.20278 µ 1066 y3 - 1.26606 µ 1066 y4 - 8.2965 µ 1063 y5 + 1.59132 µ 1064 y6 - 9.93172 µ 1062 y7M 3. § y < 6.

1.16858 µ 10-68 I2.41621 µ 1067 - 1.44267 µ 1067 y - 2.59146 µ 1066 y2 + 2.40024 µ 1066 y3 - 1.00977 µ 1065 y5 + 9.93172 µ 1062 y7M y ã 0.

5.8429 µ 10-69 I6.02121 µ 1067 + 4.65559 µ 1066 y - 2.16436 µ 1067 y2 - 9.20278 µ 1066 y3 - 1.26606 µ 1066 y4 + 8.2965 µ 1063 y5 + 1.59132 µ 1064 y6 + 9.93172 µ 1062 y7M -6. < y § -3.

5.8429 µ 10-69 I4.83241 µ 1067 - 3.44445 µ 1064 y - 1.18544 µ 1067 y2 + 4.7593 µ 1065 y3 + 1.26606 µ 1066 y4 - 1.93657 µ 1065 y5 - 1.59132 µ 1064 y6 + 2.97952 µ 1063 y7M 0. < y < 3.

0. True

>

Out[19]= 1.

Out[20]= 0.

Out[21]= 1.90607

Out[22]= 0.00171771

Out[23]= 0.00295696

Out[24]= 0.

Out[25]= 0.0930906
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In[26]:= H* Let r1Hz, yL denote the 12-piece, 14-degree MOP approximation of Y z ~ NHz, 1L *L
Clear@fYu, r1u, h, kY, r1D;

fYu@z_, y_D = PDF@NormalDistribution@z, 1D, yD 2 p ;
r1u@x_, y_D =

Simplify@Piecewise@8
8Normal@Series@fYu@x, yD, 8x, -2, 7<, 8y, -5, 7<DD, H-3 < x § -1L && H-6 < y § -4L<,
8Normal@Series@fYu@x, yD, 8x, -2, 7<, 8y, -3, 7<DD, H-3 < x § -1L && H-4 < y § -2L<,
8Normal@Series@fYu@x, yD, 8x, -2, 7<, 8y, -1, 7<DD, H-3 < x § -1L && H-2 < y § 0L<,
8Normal@Series@fYu@x, yD, 8x, -2, 7<, 8y, 1, 7<DD, H-3 < x § -1L && H0 < y < 2L<,
8Normal@Series@fYu@x, yD, 8x, 0, 7<, 8y, -3, 7<DD, H-1 < x § 1L && H-4 < y § -2L<,
8Normal@Series@fYu@x, yD, 8x, 0, 7<, 8y, -1, 7<DD, H-1 < x § 1L && H-2 < y § 0L<,
8Normal@Series@fYu@x, yD, 8x, 0, 7<, 8y, 1, 7<DD, H-1 < x § 1L && H0 < y § 2L<,
8Normal@Series@fYu@x, yD, 8x, 0, 7<, 8y, 3, 7<DD, H-1 < x § 1L && H2 < y < 4L<,
8Normal@Series@fYu@x, yD, 8x, 2, 7<, 8y, -1, 7<DD, H1 < x < 3L && H-2 < y § 0L<,
8Normal@Series@fYu@x, yD, 8x, 2, 7<, 8y, 1, 7<DD, H1 < x < 3L && H0 < y § 2L<,
8Normal@Series@fYu@x, yD, 8x, 2, 7<, 8y, 3, 7<DD, H1 < x < 3L && H2 < y § 4L<,
8Normal@Series@fYu@x, yD, 8x, 2, 7<, 8y, 5, 7<DD, H1 < x < 3L && H4 < y § 6L<<DD;

TimingBh@z_D = ‡
-¶

¶

r1u@z, yD „y;F

TimingBkY = ‡
-¶

¶

h@zD g1@zD „zF

r1@z_, y_D = Simplify@r1u@z, yD ê kYD;
Plot3D@r1@z, yD, 8z, -3, 3<, 8y, -6, 6<, PlotRange Ø AllD

Out[29]= 845.4938, Null<

Out[30]= 81.00521, 2.50567<

Out[32]=
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In[33]:= Clear@r2D;

TimingBr2@y_D = ‡
-¶

¶

g1@zD r1@z, yD „zF

Plot@8r2@yD, fY@yD<, 8y, -6, 6<D

Out[34]= :83.9406,

8.696693272754784 µ 10-1078 I3.242870977512063 µ 101076 - 1.296193510941420 µ 101073 y - 7.899686007715042 µ 101075 y2 -

1.015682156877382 µ 101074 y3 + 7.585471673488732 µ 101074 y4 - 1.148858312225365 µ 101074 y5 - 1.185090956398942 µ 101074 y6 - 1.673660669791407 µ 101073 y7M

-2. < y § 0.

1.808659393502845 µ 10-600 I1.078346961293265 µ 10599 + 9.91026127166970 µ 10598 y - 1.200077110853071 µ 10599 y2 +

3.133753622934253 µ 10598 y3 + 1.804828442145391 µ 10597 y4 - 2.121107364898732 µ 10597 y5 + 3.517537753349568 µ 10596 y6 - 1.941838754518092 µ 10595 y7M

2. < y < 4.

1.602249858841928 µ 10-434 I-2.793559908908333 µ 10433 - 6.598932130501113 µ 10433 y - 5.013675772637592 µ 10433 y2 -

1.893055745789817 µ 10433 y3 - 4.049106487049080 µ 10432 y4 - 5.023549453898595 µ 10431 y5 - 3.388928595718824 µ 10430 y6 - 9.65907206035040 µ 10428 y7M

-6. < y § -4.

1.296368948336796 µ 10-417 I2.147586694068744 µ 10416 - 4.912384735430862 µ 10416 y + 5.810203310249811 µ 10416 y2 -

3.507208310051605 µ 10416 y3 + 1.159298825351077 µ 10416 y4 - 2.153459052091589 µ 10415 y5 + 2.125099287319931 µ 10414 y6 - 8.715899492668587 µ 10412 y7M

y ã 4.

1.602249858841928 µ 10-434 I-2.793559908908333 µ 10433 + 6.598932130501113 µ 10433 y - 5.013675772637592 µ 10433 y2 +

1.893055745789817 µ 10433 y3 - 4.049106487049080 µ 10432 y4 + 5.023549453898595 µ 10431 y5 - 3.388928595718824 µ 10430 y6 + 9.65907206035040 µ 10428 y7M

4. < y § 6.

1.808659393502845 µ 10-600 I1.078346961293265 µ 10599 - 9.91026127166970 µ 10598 y - 1.200077110853071 µ 10599 y2 -

3.133753622934253 µ 10598 y3 + 1.804828442145391 µ 10597 y4 + 2.121107364898732 µ 10597 y5 + 3.517537753349568 µ 10596 y6 + 1.941838754518092 µ 10595 y7M

-4. < y § -2.

2.383951429468449 µ 10-675 I1.084504213800362 µ 10674 + 1.296231738157655 µ 10673 y - 3.245461129568449 µ 10673 y2 -

2.643687386701318 µ 10672 y3 + 5.383159425283286 µ 10672 y4 - 3.355510105305584 µ 10671 y5 - 3.641349676247442 µ 10671 y6 + 6.504632593410190 µ 10670 y7M

y ã 2.

8.696693272754784 µ 10-1078 I3.242870977512063 µ 101076 + 1.296193510941420 µ 101073 y - 7.899686007715042 µ 101075 y2 +

1.015682156877382 µ 101074 y3 + 7.585471673488732 µ 101074 y4 + 1.148858312225365 µ 101074 y5 - 1.185090956398942 µ 101074 y6 + 1.673660669791407 µ 101073 y7M

0. < y < 2.

0. True

>

Out[35]=

-6 -4 -2 2 4 6

0.05

0.10

0.15

0.20

0.25

In[36]:= H* Accuracy of the hyper-cube condition *L
Clear@Er2, Vr2, KLr2, MADr2, AEMr2, AEVr2D;

‡
-¶

¶

r2@yD „y

Er2 = ‡
-¶

¶

y r2@yD „y

Vr2 = ‡
-¶

¶

y2 r2@yD „y - Er22

KLr2 = NIntegrate@Log@fY@yD ê r2@yDD fY@yD, 8y, -6, 6<D
MADr2 = MaxValue@Abs@fY@yD - r2@yDD, yD
AEMr2 = Abs@Er2 - EYD
AEVr2 = Abs@Vr2 - VYD

Out[37]= 1.

Out[38]= 0.

Out[39]= 1.94866

Out[40]= 0.000395087

Out[41]= 0.00161806

Out[42]= 0.

Out[43]= 0.050506
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In[44]:= H* h3 is a MOP approximation of the PDF of W = X+Y, fW is the exact PDf of W *L
Clear@h3, fWu, k4, fW, EW, VWD;

TimingBh3@w_D = ‡
-¶

¶

g1@zD h1@z, w - zD „zF

fWu@w_D = PiecewiseB::PDFBNormalDistributionB0, NB 5 FF, wF, -9 < w < 9>>F

k4 = ‡
-¶

¶

fWu@wD „w

fW@w_D = H1 ê k4L fWu@wD

EW = ‡
-¶

¶

w fW@wD „w

VW = ‡
-¶

¶

w2 fW@wD „w - EW2

Out[45]= :6.21043,

6.57326 µ 10-68 I2.94399 µ 1066 - 2.83803 µ 1065 w - 1.861 µ 1065 w2 + 2.71013 µ 1064 w3M w ã 3.

1.46072 µ 10-69 I1.21357 µ 1068 - 1.21544 µ 1067 w2 - 5.14801 µ 1065 w3 + 5.15397 µ 1065 w4 + 5.79251 µ 1064 w5 - 3.9783 µ 1063 w6 - 4.96586 µ 1062 w7M -3. < w < 0.

7.30362 µ 10-70 I2.87295 µ 1068 + 6.11445 µ 1067 w + 7.59511 µ 1066 w2 + 6.32366 µ 1066 w3 + 1.61897 µ 1066 w4 + 1.12562 µ 1065 w5 - 3.9783 µ 1063 w6 - 4.96586 µ 1062 w7M -6. < w § -3.

7.30362 µ 10-70 I5.09577 µ 1067 + 2.55108 µ 1068 w - 1.50776 µ 1068 w2 + 3.16726 µ 1067 w3 - 2.64976 µ 1066 w4 + 3.28851 µ 1063 w5 + 1.19349 µ 1064 w6 - 4.96586 µ 1062 w7M 6. § w < 9.

7.30362 µ 10-70 I2.87295 µ 1068 - 6.11445 µ 1067 w + 7.59511 µ 1066 w2 - 6.32366 µ 1066 w3 + 1.61897 µ 1066 w4 - 1.12562 µ 1065 w5 - 3.9783 µ 1063 w6 + 4.96586 µ 1062 w7M 3. < w < 6.

1.46072 µ 10-69 I1.21357 µ 1068 - 1.21544 µ 1067 w2 + 5.14801 µ 1065 w3 + 5.15397 µ 1065 w4 - 5.79251 µ 1064 w5 - 3.9783 µ 1063 w6 + 4.96586 µ 1062 w7M 0. < w < 3.

7.30362 µ 10-70 I2.42714 µ 1068 - 1.15276 µ 1068 w - 4.29449 µ 1066 w2 + 1.19697 µ 1067 w3 - 1.61897 µ 1066 w4 - 1.12562 µ 1065 w5 + 3.9783 µ 1063 w6 + 4.96586 µ 1062 w7M w ã 0.

7.30362 µ 10-70 I5.09577 µ 1067 - 2.55108 µ 1068 w - 1.50776 µ 1068 w2 - 3.16726 µ 1067 w3 - 2.64976 µ 1066 w4 - 3.28851 µ 1063 w5 + 1.19349 µ 1064 w6 + 4.96586 µ 1062 w7M -9. < w § -6.

0. True

>

Out[46]=
0.178412 ‰-0.1 w2 -9 < w < 9
0 True

Out[47]= 0.999943

Out[48]= 1.00006 0.178412 ‰-0.1 w2 -9 < w < 9
0 True

Out[49]= 0.

Out[50]= 4.99513
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In[51]:= Clear@Eh3, Vh3, KLh3, MADh3, AEMh3, AEVh3D;
Plot@8h3@yD, fW@yD<, 8y, -9, 9<D

‡
-¶

¶

h3@yD „y

Eh3 = ‡
-¶

¶

y h3@yD „y

Vh3 = ‡
-¶

¶

y2 h3@yD „y - Eh32

KLh3 = NIntegrate@Log@fW@yD ê h3@yDD fW@yD, 8y, -9, 9<D
MADh3 = MaxValue@Abs@fW@yD - h3@yDD, yD
AEMh3 = Abs@Eh3 - EWD
AEVh3 = Abs@Vh3 - VWD

Out[52]=

-5 5

0.05

0.10

0.15

Out[53]= 1.

Out[54]= 0.

Out[55]= 4.76518

Out[56]= 0.00271459

Out[57]= 0.00303357

Out[58]= 0.

Out[59]= 0.229941

In[60]:= H* r3 is a MOP approximation of the PDF of W = X+Y using the hypercube condition *L
Clear@r3D;

TimingBr3@w_D = ‡
-¶

¶

g1@zD r1@z, w - zD „zF

Plot@8r3@yD, fW@yD<, 8y, -9, 9<D

Out[61]= :425.189,

3.637178809092501 µ 10-1537

I5.470061929065002 µ 101535 + 4.394115944836868 µ 101535 w + 1.298945060308479 µ 101536 w2 + 2.445428298179552 µ 101536 w3 + 2.999882301920158 µ 101536 w4 + 2.648485473466904 µ 101536 w5 + 1.749451554637234 µ 101536 w6 +

8.770869686909679 µ 101535 w7 + 3.318316969499919 µ 101535 w8 + 9.13177328837341 µ 101534 w9 + 1.612580704583544 µ 101534 w10 + 7.384623310357351 µ 101532 w11 - 5.471870662666905 µ 101532 w12 -
1.965152711523311 µ 101532 w13 - 3.607824437930952 µ 101531 w14 - 4.037380039898041 µ 101530 w15 - 2.611665510956726 µ 101529 w16 - 7.502734020433513 µ 101527 w17M

-3.

3.637178809092501 µ 10-1537

I5.470061929065002 µ 101535 - 4.394115944836868 µ 101535 w + 1.298945060308479 µ 101536 w2 - 2.445428298179552 µ 101536 w3 + 2.999882301920158 µ 101536 w4 - 2.648485473466904 µ 101536 w5 + 1.749451554637234 µ 101536 w6 -

8.770869686909679 µ 101535 w7 + 3.318316969499919 µ 101535 w8 - 9.13177328837341 µ 101534 w9 + 1.612580704583544 µ 101534 w10 - 7.384623310357351 µ 101532 w11 - 5.471870662666905 µ 101532 w12 +
1.965152711523311 µ 101532 w13 - 3.607824437930952 µ 101531 w14 + 4.037380039898041 µ 101530 w15 - 2.611665510956726 µ 101529 w16 + 7.502734020433513 µ 101527 w17M

2. <

3.637178809092501 µ 10-1537

I5.581882744912152 µ 101535 + 4.734634090817465 µ 101535 w + 1.336839206362814 µ 101536 w2 + 2.438155067208352 µ 101536 w3 + 2.910423743273464 µ 101536 w4 + 2.490619210768095 µ 101536 w5 + 1.579657023145657 µ 101536 w6 +

7.478920486534948 µ 101535 w7 + 2.587404558336361 µ 101535 w8 + 5.986563586035327 µ 101534 w9 + 5.739115417895373 µ 101533 w10 - 1.882427066297316 µ 101533 w11 - 1.042355285387217 µ 101533 w12 -
2.642874381323927 µ 101532 w13 - 4.281917678864304 µ 101531 w14 - 4.677254344752772 µ 101530 w15 - 3.501097422016005 µ 101529 w16 - 1.843625928022875 µ 101528 w17 - 6.024921333408089 µ 101526 w18M

-2.

3.637178809092501 µ 10-1537

I5.581882744912152 µ 101535 - 4.734634090817465 µ 101535 w + 1.336839206362814 µ 101536 w2 - 2.438155067208352 µ 101536 w3 + 2.910423743273464 µ 101536 w4 - 2.490619210768095 µ 101536 w5 + 1.579657023145657 µ 101536 w6 -

7.478920486534948 µ 101535 w7 + 2.587404558336361 µ 101535 w8 - 5.986563586035327 µ 101534 w9 + 5.739115417895373 µ 101533 w10 + 1.882427066297316 µ 101533 w11 - 1.042355285387217 µ 101533 w12 +
2.642874381323927 µ 101532 w13 - 4.281917678864304 µ 101531 w14 + 4.677254344752772 µ 101530 w15 - 3.501097422016005 µ 101529 w16 + 1.843625928022875 µ 101528 w17 - 6.024921333408089 µ 101526 w18M

1. <

3.637178809092501 µ 10-1537

I3.170770748261951 µ 101535 - 3.032150470238199 µ 101535 w + 1.353092116341917 µ 101536 w2 - 2.454680215715015 µ 101536 w3 + 2.885951619721557 µ 101536 w4 - 2.476732765550104 µ 101536 w5 + 1.584207045145812 µ 101536 w6 -

7.545594075138129 µ 101535 w7 + 2.614527974375831 µ 101535 w8 - 6.025694929719157 µ 101534 w9 + 5.686409818714916 µ 101533 w10 + 1.894576308984519 µ 101533 w11 - 1.036062466766952 µ 101533 w12 +
2.628509997643802 µ 101532 w13 - 4.312299772930202 µ 101531 w14 + 4.785142436469509 µ 101530 w15 - 3.490120225062121 µ 101529 w16 + 1.522807212594202 µ 101528 w17 - 3.079977597732210 µ 101526 w18M

w ã

3.637178809092501 µ 10-1537

I8.501883824802060 µ 101535 + 6.921250557106315 µ 101535 w + 1.336920104877424 µ 101536 w2 + 2.486121547749542 µ 101536 w3 + 3.072107616279644 µ 101536 w4 + 2.639115591834697 µ 101536 w5 + 1.649941956678968 µ 101536 w6 +

7.661180070581572 µ 101535 w7 + 2.611636047756263 µ 101535 w8 + 6.074469971121977 µ 101534 w9 + 6.592540643674650 µ 101533 w10 - 1.462682443143880 µ 101533 w11 - 9.28060546472317 µ 101532 w12 -
2.459590855898439 µ 101532 w13 - 4.084630382490555 µ 101531 w14 - 4.370652979218542 µ 101530 w15 - 2.772269830535328 µ 101529 w16 - 7.983018367781078 µ 101527 w17 - 6.751693102816592 µ 101524 w18M

w ã

>
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Out[61]= :425.189,

2.459590855898439 µ 101532 w13 - 4.084630382490555 µ 101531 w14 - 4.370652979218542 µ 101530 w15 - 2.772269830535328 µ 101529 w16 - 7.983018367781078 µ 101527 w17 - 6.751693102816592 µ 101524 w18M

3.586038577099914 µ 10-1115

I4.651679634449279 µ 101116 + 1.462649671708530 µ 101117 w + 2.095830671922708 µ 101117 w2 + 1.782622631956245 µ 101117 w3 + 9.69114867151223 µ 101116 w4 + 3.204168050932324 µ 101116 w5 + 3.529995014282109 µ 101115 w6 -

2.586444279459073 µ 101115 w7 - 1.819271809824410 µ 101115 w8 - 6.624822438850547 µ 101114 w9 - 1.670855382281658 µ 101114 w10 - 3.125450518923098 µ 101113 w11 - 4.416129169513957 µ 101112 w12 -
4.688236344845462 µ 101111 w13 - 3.645957335211309 µ 101110 w14 - 1.970301994750518 µ 101109 w15 - 6.647478582813316 µ 101107 w16 - 1.068695679415446 µ 101106 w17 - 6.847978500811397 µ 101102 w18M

-5.

3.586038577099914 µ 10-1115

I4.651679634449279 µ 101116 - 1.462649671708530 µ 101117 w + 2.095830671922708 µ 101117 w2 - 1.782622631956245 µ 101117 w3 + 9.69114867151223 µ 101116 w4 - 3.204168050932324 µ 101116 w5 + 3.529995014282109 µ 101115 w6 +

2.586444279459073 µ 101115 w7 - 1.819271809824410 µ 101115 w8 + 6.624822438850547 µ 101114 w9 - 1.670855382281658 µ 101114 w10 + 3.125450518923098 µ 101113 w11 - 4.416129169513957 µ 101112 w12 +
4.688236344845462 µ 101111 w13 - 3.645957335211309 µ 101110 w14 + 1.970301994750518 µ 101109 w15 - 6.647478582813316 µ 101107 w16 + 1.068695679415446 µ 101106 w17 - 6.847978500811397 µ 101102 w18M

4. §

1.559627446951288 µ 10-877

I1.559352465852711 µ 10876 + 1.489257706097750 µ 10875 w - 1.047461411813607 µ 10876 w2 - 1.128203011375302 µ 10876 w3 - 6.182603702767801 µ 10875 w4 - 1.799628291656437 µ 10875 w5 - 3.132594085737746 µ 10874 w6 -

9.69211326528504 µ 10873 w7 - 4.343186908777948 µ 10873 w8 - 6.467075319162232 µ 10872 w9 + 1.541538100246863 µ 10872 w10 + 3.447941283997713 µ 10871 w11 - 1.211474730462113 µ 10871 w12 - 2.787881900859787 µ 10870 w13 +
7.317567206614852 µ 10869 w14 + 2.471439723084367 µ 10869 w15 - 2.531504063429357 µ 10867 w16 - 7.519936091771273 µ 10867 w17 - 7.025304742859425 µ 10866 w18M

w ã

1.559627446951288 µ 10-877 I5.674868038703278 µ 10875 + 7.169799762988670 µ 10875 w - 1.797671287069136 µ 10875 w2 - 1.339725215318873 µ 10875 w3 + 4.191427678063000 µ 10874 w4 + 2.724029061397531 µ 10874 w5 -

9.78704723804470 µ 10873 w6 - 3.635534393012357 µ 10873 w7 + 1.148374731427684 µ 10873 w8 + 4.662735457692279 µ 10871 w9 - 2.487259050786456 µ 10871 w10 + 2.701175229144121 µ 10871 w11 - 1.356687066485101 µ 10870 w12 -
4.011986150711227 µ 10870 w13 + 1.267015074346981 µ 10868 w14 + 5.083548822376601 µ 10869 w15 - 1.413999684356297 µ 10869 w16 + 1.593243348317181 µ 10868 w17 - 6.710394728585645 µ 10866 w18M

w ã

9.21124668008990 µ 10-802 I-6.582646267393604 µ 10799 - 1.218924023940126 µ 10800 w + 6.567751963697069 µ 10800 w2 - 1.099492001314030 µ 10801 w3 + 1.215253958699258 µ 10801 w4 - 1.013787348428857 µ 10801 w5 +

6.614680265050784 µ 10800 w6 - 3.356387224544034 µ 10800 w7 + 1.293089009349218 µ 10800 w8 - 3.607132418121821 µ 10799 w9 + 6.394561983746203 µ 10798 w10 - 2.870177472509556 µ 10797 w11 - 2.162935374130129 µ 10797 w12 +
7.691727306709945 µ 10796 w13 - 1.424381191466997 µ 10796 w14 + 1.680284752980764 µ 10795 w15 - 1.270664827149961 µ 10794 w16 + 5.660194277410208 µ 10792 w17 - 1.136188852829340 µ 10791 w18M

w ã

5.815366793125464 µ 10-439 I-3.166042537201095 µ 10441 - 1.060083239474933 µ 10442 w - 1.617869630574928 µ 10442 w2 - 1.483811266254110 µ 10442 w3 - 9.18757688745475 µ 10441 w4 - 4.099455803942373 µ 10441 w5 -

1.373101559192852 µ 10441 w6 - 3.546133105481657 µ 10440 w7 - 7.185800517218857 µ 10439 w8 - 1.154790734626901 µ 10439 w9 - 1.479373245469185 µ 10438 w10 - 1.510910080539546 µ 10437 w11 - 1.223868914754369 µ 10436 w12 -
7.772859041512568 µ 10434 w13 - 3.793642838714881 µ 10433 w14 - 1.375986244652160 µ 10432 w15 - 3.500726795914532 µ 10430 w16 - 5.588255408397550 µ 10428 w17 - 4.222797280489732 µ 10426 w18M

-9.

5.815366793125464 µ 10-439 I-3.166042537201095 µ 10441 + 1.060083239474933 µ 10442 w - 1.617869630574928 µ 10442 w2 + 1.483811266254110 µ 10442 w3 - 9.18757688745475 µ 10441 w4 + 4.099455803942373 µ 10441 w5 -

1.373101559192852 µ 10441 w6 + 3.546133105481657 µ 10440 w7 - 7.185800517218857 µ 10439 w8 + 1.154790734626901 µ 10439 w9 - 1.479373245469185 µ 10438 w10 + 1.510910080539546 µ 10437 w11 - 1.223868914754369 µ 10436 w12 +
7.772859041512568 µ 10434 w13 - 3.793642838714881 µ 10433 w14 + 1.375986244652160 µ 10432 w15 - 3.500726795914532 µ 10430 w16 + 5.588255408397550 µ 10428 w17 - 4.222797280489732 µ 10426 w18M

7. <

1.157472275300711 µ 10-419

I1.464751303731624 µ 10421 - 4.530632620780538 µ 10421 w + 6.411076870533236 µ 10421 w2 - 5.411434771800773 µ 10421 w3 + 2.930681515888076 µ 10421 w4 - 9.67247007755523 µ 10420 w5 + 1.057185680290430 µ 10420 w6 +

7.899989449675845 µ 10419 w7 - 5.550088135034667 µ 10419 w8 + 2.024773387703763 µ 10419 w9 - 5.125944121973745 µ 10418 w10 + 9.66031624045188 µ 10417 w11 - 1.385401898460959 µ 10417 w12 + 1.513703674915819 µ 10416 w13 -
1.242930531783045 µ 10415 w14 + 7.441500656872754 µ 10413 w15 - 3.070701784176399 µ 10412 w16 + 7.815417009327045 µ 10410 w17 - 9.25403327400410 µ 10408 w18M

w ã

1.157472275300711 µ 10-419

I-1.742164456443981 µ 10420 - 2.152035919675280 µ 10421 w - 4.568562431023081 µ 10421 w2 - 4.646432078857307 µ 10421 w3 - 2.759532383587886 µ 10421 w4 - 9.54501315007140 µ 10420 w5 - 1.092511835950291 µ 10420 w6 +

7.783069925738874 µ 10419 w7 + 5.534575525298721 µ 10419 w8 + 2.023733912519351 µ 10419 w9 + 5.125654826916020 µ 10418 w10 + 9.66031624045188 µ 10417 w11 + 1.385401898460959 µ 10417 w12 + 1.513703674915819 µ 10416 w13 +
1.242930531783045 µ 10415 w14 + 7.441500656872754 µ 10413 w15 + 3.070701784176399 µ 10412 w16 + 7.815417009327045 µ 10410 w17 + 9.25403327400410 µ 10408 w18M

w ã

5.815366793125464 µ 10-439 I1.639556265885101 µ 10441 - 8.322974896690860 µ 10441 w + 1.466101772490043 µ 10442 w2 - 1.424214840328877 µ 10442 w3 + 9.03448756241820 µ 10441 w4 - 4.072510321350202 µ 10441 w5 +

1.369801286853293 µ 10441 w6 - 3.543346688421831 µ 10440 w7 + 7.184242860939091 µ 10439 w8 - 1.154738478815320 µ 10439 w9 + 1.479365229662315 µ 10438 w10 - 1.510910080539546 µ 10437 w11 + 1.223868914754369 µ 10436 w12 -
7.772859041512568 µ 10434 w13 + 3.793642838714881 µ 10433 w14 - 1.375986244652160 µ 10432 w15 + 3.500726795914532 µ 10430 w16 - 5.588255408397550 µ 10428 w17 + 4.222797280489732 µ 10426 w18M

w ã

8.067477452587233 µ 10-784 I1.156863519384377 µ 10786 - 5.690778832859841 µ 10786 w + 9.91279018118278 µ 10786 w2 - 9.59967982954431 µ 10786 w3 + 6.116506309016025 µ 10786 w4 - 2.798685538481547 µ 10786 w5 +

9.71733946176451 µ 10785 w6 - 2.665855536672018 µ 10785 w7 + 5.972762288649729 µ 10784 w8 - 1.122735545776955 µ 10784 w9 + 1.801784370867696 µ 10783 w10 - 2.475128644124653 µ 10782 w11 + 2.869904460005804 µ 10781 w12 -
2.732068745485720 µ 10780 w13 + 2.056741882834670 µ 10779 w14 - 1.166847657620424 µ 10778 w15 + 4.658001595409647 µ 10776 w16 - 1.161590610276740 µ 10775 w17 + 1.358151685524298 µ 10773 w18M

5. <

8.067477452587233 µ 10-784 I1.156863519384377 µ 10786 + 5.690778832859841 µ 10786 w + 9.91279018118278 µ 10786 w2 + 9.59967982954431 µ 10786 w3 + 6.116506309016025 µ 10786 w4 + 2.798685538481547 µ 10786 w5 +

9.71733946176451 µ 10785 w6 + 2.665855536672018 µ 10785 w7 + 5.972762288649729 µ 10784 w8 + 1.122735545776955 µ 10784 w9 + 1.801784370867696 µ 10783 w10 + 2.475128644124653 µ 10782 w11 + 2.869904460005804 µ 10781 w12 +
2.732068745485720 µ 10780 w13 + 2.056741882834670 µ 10779 w14 + 1.166847657620424 µ 10778 w15 + 4.658001595409647 µ 10776 w16 + 1.161590610276740 µ 10775 w17 + 1.358151685524298 µ 10773 w18M

-7.

9.21124668008990 µ 10-802 I-2.017758354975611 µ 10801 + 3.083264738064420 µ 10801 w + 1.449395030741943 µ 10802 w2 + 1.745662107533566 µ 10802 w3 + 1.089921717074038 µ 10802 w4 + 3.914816153695674 µ 10801 w5 +

6.757294270647541 µ 10800 w6 - 7.088051505568054 µ 10799 w7 - 7.820837588059040 µ 10799 w8 - 2.220971720311763 µ 10799 w9 - 2.198649249697441 µ 10798 w10 + 7.491384297344002 µ 10797 w11 + 4.095361023498252 µ 10797 w12 +
1.038852443742941 µ 10797 w13 + 1.703160014632694 µ 10796 w14 + 1.888719683040953 µ 10795 w15 + 1.378166904070707 µ 10794 w16 + 6.006534703334742 µ 10792 w17 + 1.189508703945999 µ 10791 w18M

w ã

3.119254893902575 µ 10-877

I5.674868038703278 µ 10875 - 5.801548090051726 µ 10874 w2 - 7.410800282945797 µ 10872 w3 + 4.195040450802897 µ 10873 w4 - 6.889949272169304 µ 10872 w5 - 1.732466271595329 µ 10873 w6 - 4.000497746796883 µ 10872 w7 +

6.665218095639567 µ 10871 w8 + 3.855970632075287 µ 10871 w9 + 3.278070605295046 µ 10871 w10 + 3.733830274267960 µ 10870 w11 + 5.379030119068015 µ 10870 w12 + 6.120521249257197 µ 10869 w13 -
3.595432849590077 µ 10869 w14 - 1.306054549646117 µ 10869 w15 - 6.943423218610016 µ 10868 w16 - 1.172618478747154 µ 10868 w17 + 1.574550071368903 µ 10865 w18M

-1.

3.119254893902575 µ 10-877

I5.674868038703278 µ 10875 - 5.801548090051726 µ 10874 w2 + 7.410800282945797 µ 10872 w3 + 4.195040450802897 µ 10873 w4 + 6.889949272169304 µ 10872 w5 - 1.732466271595329 µ 10873 w6 + 4.000497746796883 µ 10872 w7 +

6.665218095639567 µ 10871 w8 - 3.855970632075287 µ 10871 w9 + 3.278070605295046 µ 10871 w10 - 3.733830274267960 µ 10870 w11 + 5.379030119068015 µ 10870 w12 - 6.120521249257197 µ 10869 w13 -
3.595432849590077 µ 10869 w14 + 1.306054549646117 µ 10869 w15 - 6.943423218610016 µ 10868 w16 + 1.172618478747154 µ 10868 w17 + 1.574550071368903 µ 10865 w18M

0. <

3.119254893902575 µ 10-877 I5.674868038703278 µ 10875 + 5.259376510356648 µ 10875 w + 7.030439707192420 µ 10873 w2 - 1.214961768325767 µ 10875 w3 - 3.486504808127147 µ 10873 w4 + 3.201463984372823 µ 10874 w5 +

8.607123010398345 µ 10873 w6 - 1.402269307692286 µ 10873 w7 - 4.759895118251365 µ 10872 w8 + 7.353808458511659 µ 10871 w9 + 4.454120926784035 µ 10871 w10 + 1.416651397575687 µ 10871 w11 + 4.777063366116661 µ 10870 w12 -
- + + - + M

w ã

>
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Out[61]= :425.189,

8.607123010398345 µ 10873 w6 - 1.402269307692286 µ 10873 w7 - 4.759895118251365 µ 10872 w8 + 7.353808458511659 µ 10871 w9 + 4.454120926784035 µ 10871 w10 + 1.416651397575687 µ 10871 w11 + 4.777063366116661 µ 10870 w12 -
1.674945899072083 µ 10870 w13 - 3.774890751146326 µ 10869 w14 + 1.258019284389390 µ 10869 w15 + 1.251517992975549 µ 10867 w16 - 3.740877462750542 µ 10867 w17 + 3.591379874998158 µ 10866 w18M

3.586038577099914 µ 10-1115

I4.675975782969704 µ 101116 + 1.470280435318893 µ 101117 w + 2.106544846548648 µ 101117 w2 + 1.791498563877385 µ 101117 w3 + 9.73937648819376 µ 101116 w4 + 3.222558562317672 µ 101116 w5 + 3.585868337863559 µ 101115 w6 -

2.568100804290453 µ 101115 w7 - 1.811501094140514 µ 101115 w8 - 6.592447146318667 µ 101114 w9 - 1.660157964988155 µ 101114 w10 - 3.098835383753443 µ 101113 w11 - 4.366492086798417 µ 101112 w12 -
4.618965300814182 µ 101111 w13 - 3.574349056210554 µ 101110 w14 - 1.916762538432555 µ 101109 w15 - 6.371344311569697 µ 101107 w16 - 9.79733248312480 µ 101105 w17 + 6.847978500811397 µ 101102 w18M

-4.

3.586038577099914 µ 10-1115

I4.675975782969704 µ 101116 - 1.470280435318893 µ 101117 w + 2.106544846548648 µ 101117 w2 - 1.791498563877385 µ 101117 w3 + 9.73937648819376 µ 101116 w4 - 3.222558562317672 µ 101116 w5 + 3.585868337863559 µ 101115 w6 +

2.568100804290453 µ 101115 w7 - 1.811501094140514 µ 101115 w8 + 6.592447146318667 µ 101114 w9 - 1.660157964988155 µ 101114 w10 + 3.098835383753443 µ 101113 w11 - 4.366492086798417 µ 101112 w12 +
4.618965300814182 µ 101111 w13 - 3.574349056210554 µ 101110 w14 + 1.916762538432555 µ 101109 w15 - 6.371344311569697 µ 101107 w16 + 9.79733248312480 µ 101105 w17 + 6.847978500811397 µ 101102 w18M

3. <

0. True

>

Out[62]=

-5 5

0.05

0.10

0.15

In[63]:= Clear@Er3, Vr3, MADr3, AEMr3, AEVr3, KLr3D;

‡
-¶

¶

r3@yD „y

Er3 = ‡
-¶

¶

y r3@yD „y

Vr3 = ‡
-¶

¶

y2 r3@yD „y - Er32

KLr3 = NIntegrate@Log@fW@yD ê r3@yDD fW@yD, 8y, -8.95, 8.95<, WorkingPrecision Ø 5D
MADr3 = MaxValue@Abs@fW@yD - r3@yDD, yD
AEMr3 = N@Abs@Er3 - EWDD
AEVr3 = N@Abs@Vr3 - VWDD

Out[64]= 1.

Out[65]= 0.

Out[66]= 4.80764

Out[67]= 0.0020210

Out[68]= 0.00311442

Out[69]= 0.

Out[70]= 0.187487
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Appendix V: Details of Comparison of Hyper-rhombus with Hypercube from Mixed 

Trees in Section 4 

82



In[1]:= H* f is the PDF of the truncated normal; Ef and Vf are its mean and variance. *L
Clear@fZ, l, EfZ, VfZD;
fZu@z_D = Piecewise@88PDF@NormalDistribution@0, 1.D, zD, -3 § z § 3<<D;

l = ‡
-¶

¶

fZu@zD „z

fZ@z_D = H1 ê lL fZu@zD

‡
-¶

¶

fZ@zD „z

EfZ = ‡
-¶

¶

z fZ@zD „z

NBVfZ = ‡
-¶

¶

z2 fZ@zD „z - EfZ2F

Out[3]= 0.9973

Out[4]= 1.00271 0.398942 ‰-0.5 z2 -3 § z § 3
0 True

Out[5]= 1.

Out[6]= 0.

Out[7]= 0.973337

In[8]:= H* g1 is a 2-piece, 3-degree MOP approximation of NH0, 1L *L
Clear@a0, a1, a2, a3, g1D;
a0 = 0.4103496175477352`;
a1 = 0.09499365944761645`;
a2 = -0.0978625597129868`;
a3 = -0.028502995174713566`;
g1@z_D = PiecewiseA9

9a0 + a1 z + a2 z2 + a3 z3, -3 < z < 0=,

9a0 - a1 z + a2 z2 - a3 z3, 0 § z < 3=

=E

Plot@8fZ@zD, g1@zD<, 8z, -3, 3<D

Out[13]=

0.41035 + 0.0949937 z - 0.0978626 z2 - 0.028503 z3 -3 < z < 0
0.41035 - 0.0949937 z - 0.0978626 z2 + 0.028503 z3 0 § z < 3
0 True

Out[14]=

-3 -2 -1 1 2 3

0.1

0.2

0.3

0.4
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In[15]:= H* h1 is the MOP approximation of Y z using g1 and the hyper-rhombus condition *L
Clear@h1, fYu, kY, fY, EY, VYD;
h1@z_, y_D = g1@y - zD
fYgz@z_, y_D = PDF@NormalDistribution@z, 1D, yD;
H* Plot3D@h1@z,yD,8z, -3, 3<,8y, -6, 6<D *L

fYu@y_D = PiecewiseB::PDFBNormalDistributionB0, NB 2 FF, yF, -6 < y < 6>>F;

kY = NB‡
-6

6
fYu@yD „yF;

fY@y_D = H1 ê kYL fYu@yD
Plot@fY@yD, 8y, -6, 6<D

‡
-6

6
fY@yD „y

EY = ‡
-¶

¶

y fY@yD „y

VY = ‡
-¶

¶

y2 fY@yD „y - EY2

Out[16]=

0.41035 + 0.0949937 Hy - zL - 0.0978626 Hy - zL2 - 0.028503 Hy - zL3 -3 < y - z < 0

0.41035 - 0.0949937 Hy - zL - 0.0978626 Hy - zL2 + 0.028503 Hy - zL3 0 § y - z < 3
0 True

Out[20]= 1.00002 0.282095 ‰-0.25 y2 -6 < y < 6
0 True

Out[21]=

-6 -4 -2 2 4 6

0.05

0.10

0.15

0.20

0.25

Out[22]= 1.

Out[23]= 0.

Out[24]= 1.99916
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In[25]:= H* h2 is the MOP approximation of the marginal of Y using the hyper-rhombus condition *L
Clear@h2, Eh2, Vh2, MADh2, AEMh2, AEVh2D;

TimingBh2@y_D = ‡
-¶

¶

g1@zD h1@z, yD „zF

Plot@8h2@yD, fY@yD<, 8y, -6, 6<D

‡
-6

6
h2@yD „y

Eh2 = ‡
-6

6
y h2@yD „y

Vh2 = ‡
-6

6
y2 h2@yD „y - Eh22

KLh2 = NIntegrate@Log@fY@yD ê h2@yDD fY@yD, 8y, -6, 6<D
MADh2 = MaxValue@Abs@fY@yD - h2@yDD, yD
AEMh2 = Abs@Eh2 - EYD
AEVh2 = Abs@Vh2 - VYD

Out[26]= :3.23938,

5.8429 µ 10-69 I4.83241 µ 1067 + 3.44445 µ 1064 y - 1.18544 µ 1067 y2 - 4.7593 µ 1065 y3 + 1.26606 µ 1066 y4 + 1.93657 µ 1065 y5 - 1.59132 µ 1064 y6 - 2.97952 µ 1063 y7M -3. < y < 0.

5.8429 µ 10-69 I6.02121 µ 1067 - 4.65559 µ 1066 y - 2.16436 µ 1067 y2 + 9.20278 µ 1066 y3 - 1.26606 µ 1066 y4 - 8.2965 µ 1063 y5 + 1.59132 µ 1064 y6 - 9.93172 µ 1062 y7M 3. § y < 6.

1.16858 µ 10-68 I2.41621 µ 1067 - 1.44267 µ 1067 y - 2.59146 µ 1066 y2 + 2.40024 µ 1066 y3 - 1.00977 µ 1065 y5 + 9.93172 µ 1062 y7M y ã 0.

5.8429 µ 10-69 I6.02121 µ 1067 + 4.65559 µ 1066 y - 2.16436 µ 1067 y2 - 9.20278 µ 1066 y3 - 1.26606 µ 1066 y4 + 8.2965 µ 1063 y5 + 1.59132 µ 1064 y6 + 9.93172 µ 1062 y7M -6. < y § -3.

5.8429 µ 10-69 I4.83241 µ 1067 - 3.44445 µ 1064 y - 1.18544 µ 1067 y2 + 4.7593 µ 1065 y3 + 1.26606 µ 1066 y4 - 1.93657 µ 1065 y5 - 1.59132 µ 1064 y6 + 2.97952 µ 1063 y7M 0. < y < 3.

0. True

>

Out[27]=

-6 -4 -2 2 4 6

0.05

0.10

0.15

0.20

0.25

Out[28]= 1.

Out[29]= 0.

Out[30]= 1.90607

Out[31]= 0.00171771

Out[32]= 0.00295696

Out[33]= 0.

Out[34]= 0.0930906
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In[35]:= H* Let t1Hz, yL denote the 6-piece, 3-degree MOP approximation of Y z ~ NHz, 1L *L
Clear@t1, jD;
t1@z_, y_D = Piecewise@8

8Hg1@y + 2DL, -3 < z < -1<,
8Hg1@yDL, -1 § z < 1<,
8Hg1@y - 2DL, -1 § z < 3<

<D
Plot3D@t1@z, yD, 8z, -3, 3<, 8y, -6, 6<, PlotRange Ø AllD

j@z_D = ‡
-¶

¶

t1@z, yD „y

Plot@j@zD, 8z, -4, 4<D

Out[36]=

0.41035 + 0.0949937 H2 + yL - 0.0978626 H2 + yL2 - 0.028503 H2 + yL3 -3 < 2 + y < 0

0.41035 - 0.0949937 H2 + yL - 0.0978626 H2 + yL2 + 0.028503 H2 + yL3 0 § 2 + y < 3
0 True

-3 < z < -1

0.41035 + 0.0949937 y - 0.0978626 y2 - 0.028503 y3 -3 < y < 0

0.41035 - 0.0949937 y - 0.0978626 y2 + 0.028503 y3 0 § y < 3
0 True

-1 § z < 1

0.41035 + 0.0949937 H-2 + yL - 0.0978626 H-2 + yL2 - 0.028503 H-2 + yL3 -3 < -2 + y < 0

0.41035 - 0.0949937 H-2 + yL - 0.0978626 H-2 + yL2 + 0.028503 H-2 + yL3 0 § -2 + y < 3
0 True

-1 § z < 3

0 True

Out[37]=

Out[38]= ¶
1. -3. < z < 3.
0. True
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Out[39]=

-4 -2 2 4

0.2

0.4

0.6

0.8

1.0

In[40]:= Clear@t2D;

TimingBt2@y_D = ‡
-¶

¶

g1@zD t1@z, yD „zF

Plot@8t2@yD, fY@yD<, 8y, -6, 6<D

Out[41]= :2.1268,

5.8429 µ 10-68 I4.68529 µ 1066 - 6.80351 µ 1065 y - 1.87853 µ 1066 y2 - 4.08482 µ 1065 y3M -3. < y < -2.

5.8429 µ 10-68 I5.05553 µ 1066 + 1.09695 µ 1066 y - 7.2281 µ 1065 y2 - 3.29142 µ 1065 y3M -1. < y < 0.

5.8429 µ 10-68 I4.89705 µ 1066 + 6.94978 µ 1065 y - 9.26444 µ 1065 y2 - 2.49801 µ 1065 y3M -2. § y § -1.

6.80939 µ 10-35 I-4.57093 µ 1031 + 1.52504 µ 1033 y - 6.42221 µ 1032 y2 + 6.80794 µ 1031 y3M 3. § y < 5.

-6.80939 µ 10-35 I4.57093 µ 1031 + 1.52504 µ 1033 y + 6.42221 µ 1032 y2 + 6.80794 µ 1031 y3M -5. < y § -3.

5.8429 µ 10-68 I4.89705 µ 1066 - 6.94978 µ 1065 y - 9.26444 µ 1065 y2 + 2.49801 µ 1065 y3M 1. § y < 2.

5.8429 µ 10-68 I5.05553 µ 1066 - 1.09695 µ 1066 y - 7.2281 µ 1065 y2 + 3.29142 µ 1065 y3M 0. § y < 1.

5.8429 µ 10-68 I4.68529 µ 1066 + 6.80351 µ 1065 y - 1.87853 µ 1066 y2 + 4.08482 µ 1065 y3M 2. § y < 3.

0. True

>

Out[42]=

-6 -4 -2 2 4 6

0.05

0.10

0.15

0.20

0.25

0.30
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In[43]:= Clear@fYu, kY, fY, EY, VYD;
fYgz@z_, y_D = PDF@NormalDistribution@z, 1D, yD;

fYu@y_D = PiecewiseB::PDFBNormalDistributionB0., NB 2 FF, yF, -5 < y < 5>>F;

kY = ‡
-¶

¶

fYu@yD „y;

fY@y_D = H1 ê kYL fYu@yD
Plot@fY@yD, 8y, -5, 5<D

‡
-¶

¶

fY@yD „y

EY = ‡
-¶

¶

y fY@yD „y

VY = ‡
-¶

¶

y2 fY@yD „y - EY2

Out[47]= 1.00041 0.282095 ‰-0.25 H0.+yL2 -5 < y < 5
0 True

Out[48]=

-4 -2 2 4

0.05

0.10

0.15

0.20

0.25

Out[49]= 1.

Out[50]= 0.

Out[51]= 1.9891
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In[52]:= H* Accuracy of the mixed tree hypercube condition *L
Clear@Et2, Vt2, MADt2, AEMt2, AEVt2D;

‡
-¶

¶

t2@yD „y

Et2 = ‡
-¶

¶

y t2@yD „y

Vt2 = ‡
-¶

¶

y2 t2@yD „y - Et22

KLt2 = NIntegrate@Log@fY@yD ê h2@yDD fY@yD, 8y, -5, 5<D
MADt2 = MaxValue@Abs@fY@yD - t2@yDD, yD
AEMt2 = Abs@Et2 - EYD
AEVt2 = Abs@Vt2 - VYD

Out[53]= 1.

Out[54]= 0.

Out[55]= 2.25418

Out[56]= 0.00144097

Out[57]= 0.0137981

Out[58]= 0.

Out[59]= 0.265071
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In[60]:= H* h3 is a MOP approximation of the PDF of W = X+Y, fW is the exact PDf of W *L
Clear@fWu, kW, fW, EW, VWD;

TimingBh3@w_D = ‡
-¶

¶

g1@zD h1@z, w - zD „zF

fWu@w_D = PiecewiseB::PDFBNormalDistributionB0, NB 5 FF, wF, -9 < w < 9>>F

kW = ‡
-¶

¶

fWu@wD „w

fW@w_D = H1 ê kWL fWu@wD

EW = ‡
-¶

¶

w fW@wD „w

VW = ‡
-¶

¶

w2 fW@wD „w - EW2

Out[61]= :7.78487,

6.57326 µ 10-68 I2.94399 µ 1066 - 2.83803 µ 1065 w - 1.861 µ 1065 w2 + 2.71013 µ 1064 w3M w ã 3.

1.46072 µ 10-69 I1.21357 µ 1068 - 1.21544 µ 1067 w2 - 5.14801 µ 1065 w3 + 5.15397 µ 1065 w4 + 5.79251 µ 1064 w5 - 3.9783 µ 1063 w6 - 4.96586 µ 1062 w7M -3. < w < 0.

7.30362 µ 10-70 I2.87295 µ 1068 + 6.11445 µ 1067 w + 7.59511 µ 1066 w2 + 6.32366 µ 1066 w3 + 1.61897 µ 1066 w4 + 1.12562 µ 1065 w5 - 3.9783 µ 1063 w6 - 4.96586 µ 1062 w7M -6. < w § -3.

7.30362 µ 10-70 I5.09577 µ 1067 + 2.55108 µ 1068 w - 1.50776 µ 1068 w2 + 3.16726 µ 1067 w3 - 2.64976 µ 1066 w4 + 3.28851 µ 1063 w5 + 1.19349 µ 1064 w6 - 4.96586 µ 1062 w7M 6. § w < 9.

7.30362 µ 10-70 I2.87295 µ 1068 - 6.11445 µ 1067 w + 7.59511 µ 1066 w2 - 6.32366 µ 1066 w3 + 1.61897 µ 1066 w4 - 1.12562 µ 1065 w5 - 3.9783 µ 1063 w6 + 4.96586 µ 1062 w7M 3. < w < 6.

1.46072 µ 10-69 I1.21357 µ 1068 - 1.21544 µ 1067 w2 + 5.14801 µ 1065 w3 + 5.15397 µ 1065 w4 - 5.79251 µ 1064 w5 - 3.9783 µ 1063 w6 + 4.96586 µ 1062 w7M 0. < w < 3.

7.30362 µ 10-70 I2.42714 µ 1068 - 1.15276 µ 1068 w - 4.29449 µ 1066 w2 + 1.19697 µ 1067 w3 - 1.61897 µ 1066 w4 - 1.12562 µ 1065 w5 + 3.9783 µ 1063 w6 + 4.96586 µ 1062 w7M w ã 0.

7.30362 µ 10-70 I5.09577 µ 1067 - 2.55108 µ 1068 w - 1.50776 µ 1068 w2 - 3.16726 µ 1067 w3 - 2.64976 µ 1066 w4 - 3.28851 µ 1063 w5 + 1.19349 µ 1064 w6 + 4.96586 µ 1062 w7M -9. < w § -6.

0. True

>

Out[62]=
0.178412 ‰-0.1 w2 -9 < w < 9
0 True

Out[63]= 0.999943

Out[64]= 1.00006 0.178412 ‰-0.1 w2 -9 < w < 9
0 True

Out[65]= 0.

Out[66]= 4.99513
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In[67]:= Clear@Eh3, Vh3, KLh3, MADh3, AEMh3, AEVh3D;
Plot@8h3@yD, fW@yD<, 8y, -9, 9<D

‡
-¶

¶

h3@yD „y

Eh3 = ‡
-9

9
y h3@yD „y

Vh3 = ‡
-9

9
y2 h3@yD „y - Eh32

KLh3 = NIntegrate@Log@fW@yD ê h3@yDD fW@yD, 8y, -9, 9<D
MADh3 = MaxValue@Abs@fW@yD - h3@yDD, yD
AEMh3 = Abs@Eh3 - EWD
AEVh3 = Abs@Vh3 - VWD

Out[68]=

-5 5

0.05

0.10

0.15

Out[69]= 1.

Out[70]= 0.

Out[71]= 4.76518

Out[72]= 0.00271459

Out[73]= 0.00303357

Out[74]= 0.

Out[75]= 0.229941
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In[76]:= H* h3 is a MOP approximation of the PDF of W = X+Y, fW is the exact PDf of W *L
Clear@t3D;

TimingBt3@w_D = ‡
-¶

¶

g1@zD t1@z, w - zD „zF

Plot@8t3@yD, fW@yD<, 8y, -8, 8<D

Out[77]= :11.949,

2.33716 µ 10-68 I-1.18294 µ 1067 - 1.13591 µ 1067 w - 2.75073 µ 1066 w2 - 1.98352 µ 1065 w3M -6. < w § -5.

2.33716 µ 10-68 I-1.18294 µ 1067 + 1.13591 µ 1067 w - 2.75073 µ 1066 w2 + 1.98352 µ 1065 w3M 5. § w < 6.

5.8429 µ 10-69 I1.988 µ 1067 - 2.01852 µ 1067 w - 1.21464 µ 1067 w2 - 4.95064 µ 1064 w3 + 5.34386 µ 1065 w4 - 2.58467 µ 1064 w5 - 2.00879 µ 1063 w6M w ã -1.

5.8429 µ 10-69 I8.08735 µ 1067 + 1.5077 µ 1066 w - 2.49833 µ 1067 w2 + 7.32673 µ 1066 w3 - 5.34386 µ 1065 w4 - 2.58467 µ 1064 w5 + 2.00879 µ 1063 w6M w ã 3.

1.16858 µ 10-68 I2.41888 µ 1067 - 6.34663 µ 1066 w - 6.29786 µ 1066 w2 + 3.38715 µ 1066 w3 - 3.65839 µ 1065 w4 - 4.17132 µ 1064 w5 + 6.95221 µ 1063 w6M w ã 2.

5.8429 µ 10-69 I5.18617 µ 1067 + 2.08274 µ 1067 w - 4.95177 µ 1066 w2 - 3.25254 µ 1066 w3 + 1.00977 µ 1065 w5 - 9.93172 µ 1062 w7M -3. < w § -2.

5.8429 µ 10-69 I7.28747 µ 1067 + 8.3777 µ 1067 w + 3.73171 µ 1067 w2 + 5.3379 µ 1066 w3 - 5.84167 µ 1065 w4 - 2.56835 µ 1065 w5 - 2.78088 µ 1064 w6 - 9.93172 µ 1062 w7M -4. < w < -3.

1.16858 µ 10-68 I9.27653 µ 1066 + 3.4088 µ 1067 w + 2.63591 µ 1067 w2 + 6.87364 µ 1066 w3 + 3.40949 µ 1065 w4 - 1.32566 µ 1065 w5 - 2.1861 µ 1064 w6 - 9.93172 µ 1062 w7M -5. < w § -4.

5.8429 µ 10-69 I3.97601 µ 1067 - 5.97276 µ 1065 w - 1.55322 µ 1067 w2 - 3.24316 µ 1066 w3 + 5.34386 µ 1065 w4 + 7.513 µ 1064 w5 - 2.00879 µ 1063 w6 - 9.93172 µ 1062 w7M -1. < w < 0.

5.8429 µ 10-69 I4.40957 µ 1067 - 7.4976 µ 1066 w - 1.339 µ 1067 w2 + 6.01977 µ 1066 w3 - 7.31678 µ 1065 w4 + 1.75502 µ 1064 w5 + 1.39044 µ 1064 w6 - 9.93172 µ 1062 w7M 1. § w < 2.

5.8429 µ 10-69 I-1.09519 µ 1068 + 2.28702 µ 1068 w - 1.02096 µ 1068 w2 + 1.58971 µ 1067 w3 + 4.97812 µ 1064 w4 - 2.82681 µ 1065 w5 + 2.98176 µ 1064 w6 - 9.93172 µ 1062 w7M 6. § w < 8.

5.8429 µ 10-69 I5.18617 µ 1067 - 2.08274 µ 1067 w - 4.95177 µ 1066 w2 + 3.25254 µ 1066 w3 - 1.00977 µ 1065 w5 + 9.93172 µ 1062 w7M 2. < w < 3.

5.8429 µ 10-69 I3.97601 µ 1067 - 2.88191 µ 1067 w - 6.77149 µ 1066 w2 + 4.83936 µ 1066 w3 - 1.00977 µ 1065 w5 + 9.93172 µ 1062 w7M w ã 0.

5.8429 µ 10-69 I7.28747 µ 1067 - 8.3777 µ 1067 w + 3.73171 µ 1067 w2 - 5.3379 µ 1066 w3 - 5.84167 µ 1065 w4 + 2.56835 µ 1065 w5 - 2.78088 µ 1064 w6 + 9.93172 µ 1062 w7M 3. < w < 4.

1.16858 µ 10-68 I9.27653 µ 1066 - 3.4088 µ 1067 w + 2.63591 µ 1067 w2 - 6.87364 µ 1066 w3 + 3.40949 µ 1065 w4 + 1.32566 µ 1065 w5 - 2.1861 µ 1064 w6 + 9.93172 µ 1062 w7M 4. § w < 5.

5.8429 µ 10-69 I3.97601 µ 1067 + 5.97276 µ 1065 w - 1.55322 µ 1067 w2 + 3.24316 µ 1066 w3 + 5.34386 µ 1065 w4 - 7.513 µ 1064 w5 - 2.00879 µ 1063 w6 + 9.93172 µ 1062 w7M 0. < w < 1.

5.8429 µ 10-69 I4.40957 µ 1067 + 7.4976 µ 1066 w - 1.339 µ 1067 w2 - 6.01977 µ 1066 w3 - 7.31678 µ 1065 w4 - 1.75502 µ 1064 w5 + 1.39044 µ 1064 w6 + 9.93172 µ 1062 w7M -2. < w < -1.

5.8429 µ 10-69 I5.78056 µ 1067 + 2.31379 µ 1067 w - 9.84638 µ 1066 w2 - 7.61597 µ 1066 w3 - 1.26606 µ 1066 w4 + 8.2965 µ 1063 w5 + 1.59132 µ 1064 w6 + 9.93172 µ 1062 w7M w ã -3.

5.8429 µ 10-69 I-1.09519 µ 1068 - 2.28702 µ 1068 w - 1.02096 µ 1068 w2 - 1.58971 µ 1067 w3 + 4.97812 µ 1064 w4 + 2.82681 µ 1065 w5 + 2.98176 µ 1064 w6 + 9.93172 µ 1062 w7M -8. < w § -6.
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In[79]:= Clear@fWu, kW, fW, EW, VWD;

fWu@w_D = PiecewiseB::PDFBNormalDistributionB0, NB 5 FF, wF, -8 < w < 8>>F

kW = ‡
-¶

¶

fWu@wD „w

fW@w_D = H1 ê kWL fWu@wD

EW = ‡
-¶

¶

w fW@wD „w

VW = ‡
-¶

¶

w2 fW@wD „w - EW2

Out[80]=
0.178412 ‰-0.1 w2 -8 < w < 8
0 True

Out[81]= 0.999653

Out[82]= 1.00035 0.178412 ‰-0.1 w2 -8 < w < 8
0 True

Out[83]= 0.

Out[84]= 4.97628

In[85]:= Clear@Et3, Vt3, KLt3, MADt3, AEMt3, AEVt3D;

‡
-¶

¶

t3@yD „y

Et3 = ‡
-¶

¶

y t3@yD „y

Vt3 = ‡
-¶

¶

y2 t3@yD „y - Et32

KLt3 = NIntegrate@Log@fW@yD ê h3@yDD fW@yD, 8y, -8, 8<D
MADt3 = MaxValue@Abs@fW@yD - t3@yDD, yD
AEMt3 = Abs@Et3 - EWD
AEVt3 = N@Abs@Vt3 - VWDD

Out[86]= 1.

Out[87]= 0.

Out[88]= 5.13052

Out[89]= 0.00233045

Out[90]= 0.053882

Out[91]= 0.

Out[92]= 0.154247
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