
Let us consider three hybrid variables ξ1, ξ2, ξ3 defined by

ξ1 ∼ N (ρ1, 1), with ρ1 = (1, 2, 3),
ξ2 ∼ N (ρ2, 1), with ρ2 = (2, 3, 4),
ξ3 ∼ N (ρ3, 1), with ρ3 = (3, 4, 5).

A run of hybrid simulation with 5000 cycles shows that
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= 0.91.
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