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§ 3.1 (1)
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§ 3.1 (2)

elementary events

&
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L 4 . event
R .

null event @
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§ 3.1 (3)

<

«(1) 0 PE) 1
= (2) P(Q)=1
= (3) P(®)=0
n (4) if An B=® then P(A B)=P(A) P(B)
. disjoint: A B
AnB=® A B

= (5) ifA BthenP(A) P(B)
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§ 3.1 (4)
*

= P(A B)=P(A) P(B) P(An B)
* compliment

" AnB=® A B=Q B

A Ac A

= P(A) P(A)=P(Q)=1 P(A9)=1 P(A)
§ 3.1 (5)
L 4
& 0

a

@

(2000) p.54 55
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§ 3.2
@ conditional probability
. A B
B
A
B A
P(A|B) Ps(A)
§ 3.2 2)
&
n B A
An B P(An B)
. B P(B)
. B

P(A|B)=P(An B)/ P(B)

= P(An B) =P(A|B)P(B)
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§ 3.2 3)

5/14/03

copyright (c) 2003, Y. Takeuchi



5/14/03

§ 3.2 (4)
@ independency

n B A

P(A|B)
P(A|B)=P(A) A B

A B P(An B)=P(A)P(B)
L 4 dependency

. A B A B
§ 3.2 (5)
S 4

. A P(A|B)

. B

P(A|B)=P(A|B®)=P(A)
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§ 3.2 (6)

2 P(B)>0
= (1) P(AIB) O
= (2) P(AIB)=1 A B
= (3) AnB AnB
ANB  AnB =0 for (I j)

P(Ai A ...|B =P(A1)+ P(A2)+
= (4) B HB G P(G)Z 0
PH|B) _P(H)
PGIB) PG
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