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WFZER R DOBEE (F530) : We gave maxima and maximizer of joint distribution function of
maximally dependent random variables and its application. We defined a generalization of
the Knothe—-Rozenblatt Rearrangement (KRR)and its stochastic version Knothe-
Rozenblatt process (KRP), proved the existence and the uniqueness and gave a
characterization as the limit of the minimizer of a class of variational problem
with a small parameter. We also gave a representation theorem for a random
probability density function of a stochastic flow of KRP. We proved that

the mean of a logarithm of the random probability density function with space
variable replaced by KRP is convex.
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