. FEME
§1.1. MEZEHE

o H1.1.11. Hfl—HehE T, “Hu ki SRR v1/2.

S | WA | HBLER RS | A%
eSS 4040 2048 0.5069

HEA | 10000 5067 0.5067

FeRiE | 24000 12012 0.5005

o Bi1.1.12. FH—ta T, “HI k2 7, ENL/S.
B1.1.13. &% /PN, “HhB Epe s MENL/N.
o Bi1.1.15. L —AhE i /o1 (RN HIE).
Bi1.1.16. 1S4 2 (A EHAF).

o BEMLUYLS. ML FITPURMIRIR. BFEE.
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§1.2. FEAZS (] 5 HF

o FEAZIN]: P vl R ikEe & RA RS, 24, Q.
o Hff(event): “HuL” FE A B C,---.

o NI Q (BARFM), .

o FA KAE: (AR)HAIER we A

o FAF: LT REA I P B EL K.
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o Hl1.2.1. = {1,2,3,4,5,6},

A = “PRINSET = {1,2,3},
B = “¥EMEEUSET = {2,4,6}.

o 1111.2.2. FELL:YIn YKAE T /Al AT .
o n =2, Q= {HH HT, TH, TT}.

A = “HIEm” = {HH,HT, TH},
B = “ILfi%e it = {HH,HT, TH}.

o n =23, 0 KAH3WHT F4 .

A = “FIEH” = {HHH, HHT,HTH, HTT, THH, THT, TTH},
B = “iLjifi=p it = {HHH, HHT, HTH, THH}.

R 8 (LR



5/ F ik
o HhIA/AME/REE, AC
o JFEEfF/IFEE: Au B.
o HM/ZHE: An B, AB.
o A 5B MMHK/AME: AB = &.
o EHff/EL: A\B.
o ITHAR. Z5EME. JrECH XMEA, 4EREL

BERIE) ARRRERZIIT Ay HEE: TR AT RFECE )



—IRT RN RS
o JFEHLF /I

o FHIRA: .
Aju-UA, = A ={w:31<i<nfffwe A}
i=1
Q0
° ﬂﬂ/I\:AluA2u~-~= UAZ‘={UJZEZ'>11§%EJI=WEAZ‘}.

=1
° ’fi,:ét/l\ U Al‘ = {w :deel ’ff%afwe Az}

el
o HA /AL
o HIRA: Ay n-- 0 Ay,
Al"'An: ﬂAZ:{wweAZ,Vlézén}
i=1

o0

° Efﬂ/l\ ﬂAiI{waEAi, Vz}l}
=1

o WH: NAi={w:weA;, Viel}.

iel

o AT, AiEM. T XMEEE.

iR Rk



PR :
) $l}ﬁ£ﬂ‘ A1 o Az =

o #HLH EF, 4 .
lim A, =limA,, := U A,

o WAy, Ay, - N—F4IFHAE NIB, : U Ay BT B
hmB = U A.
=1

) ilﬁﬂ?% A DA D
o ALY RFE, WA
lim A, —hm A, = ﬂ A,

n—0oo0 =1
o WAy, Ay, N—HIEM MB, = ﬂ A, B TR, B
lim B, = () A;.
n =1
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fi1.2.3. #Q = [0, 1].

=1

o B; = (0” muﬁ i =,

=1

11 n 1
===, W i= =1, i = (0, 1].
°C [% J )Jz‘L:JlC <2n ] iL:JlC (©.1]

e D,={z}, W Y D,=9Q, UD,=1
z€[0,1] xel
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§1.3 T AR AR Y

o HIRFEAZ: Q = {1, ,n).
FEA [R5 L P(A) = '6".
o BT XTI L, Bk AT B
o RERRHELL: AT, Cm.
o LRI,
MIARE, R R, IR SR BANLA.
o FRHLAL
BRI A9 IR R 50 5).

BERIE) ARRRERZIIT Ay HEE: TR AT RFECE )



o BIL.3.3(JIEHMFE). N MXTER, ASUAHHhEn K.
j i)y i1y ip €41, N}

o B3 ACAAEHIFE). N XS, Joydml Hidth Hln K.
o w= (i1, ,in), *** Hiy, - i, AL,
o 111.3.6. —IKMEHn 4N |Q| = C%.

o H1.3.7 (BEHLAFEH). KN DX GRBENL S B 4.
o Ny +---+ N, = N. A5 H55i 4.

o 11.3.9. (AHIFR). ¥n AT HERIERIIAN A5
o FEAALL.
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$11.3.5 (FISWFFIER) AN A7 5, Hd M A2 dim, H
RN — M ASEakg . Kera s By — A — DU JE BT
g, Kuin A7 5 Em AR .
o FHL PEREE, Yo 1o M. A g M+ 1o N,
ig: BABIFHRIIER K AN 156,
w= (i1, - ,in) N1 ~ N FIEHS, |Q = N
o HHE: 7 (i1, ,in) = (ing, o siny ), — W
o "M% ny, -, n, KMAEL - r K.
o JIEBEL kit B S T A SR A
0= (ki, -, kn) N1 ~ N K21
o (i, yin) < (k- k), — B
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511.3.15(PLAL ). BiA5n SUR IS i, 44 (BN 4T
FEATTRA . SRV UL AR ) 2.
o FREL JBEGE . JCBEBENLAHEY], AT RER A
B; = “DAFUIhHERG 195 B ESES S " | P(B;) = %
A —~— 1 _ (n—k)!
°P(B”'”BZ'J_n(n—l)---(n—kz—i—l)_ n!
o #H/RHUAKX, B:=Byu---u B, FIEA

1<y <--<ip<n

PB) = Y (-1 Y P(ByBy) = ) (-
k=1 ’

= “BAULECRRIIEE”

o HERHh, Mk — oo Y, P(A) —

HEE: TR AT RFECE )
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%11.3.14 (RABER) Fn S 2cd Hm Ar 5 AREHLAR 51, KRAIE
BN L AERAMHLHIR. (m>n—-1>1.)
o (n+m)!=Cp ., nml
o ik MMy “17 , BAERREHN “07
B2 0-1 wirg, b dn A1 Mm 40,
BRANE] 73 B TBORBE AL : Fm AT BRI ERTIAR + 1 A
s AL
A= AHI “117 B E.
o 71 A— A GHIAN ZIH B —ATFHO,
A 0-1 45, HbEn AN M — (n — 1) 4.
o T N —XERL, WAl = Al =
o P(A) =CF 1/Chlim.

(]
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#il. 5 A5, 4 A ez, IR,
LB = “H(FHZ)HHEITH L&A, 5KP(B).

o ML WHHT1 ~ 4; BEmS5 ~ 9, H, H A5 5.
o MM |Q = 9! = 4! x 5! x Cf,

w =835261497 — (3214; 85697; 010101100).

o fEMID:

w =835261497 — (w = 35214; 8697; 011101100).
o fRMLAEAY: W @,

B — B ={sx s}, P(B)=P(B)=-—.

HEIL) WA



§1.4 JLAA[HBE 2 AR

o Bl1.4.1. (BIBLIEIT) 0 < a <b< 1. 7E(0,1] HEEHLELH
— MY, REVERAEXE] (a, b] THIMEZE.

o F4Q = (0,1] B NKENL/n KINXIEL, - T,

o I MNER AMFEA A, 1537 HLAEAY.

o Waecl,bel;, M(j—i—1)/n<PA)<(j—i+1)/n.

o 4n — o0 KIP(A) N Nb — a.
BUEE: Ay = (a+ 1/k,b— 1/k] B FTHE]A = (a,b]. Uk
NP(Ay) B ETHRP(A).

o JURIMERMA: Q Nd 4EX I, [Q] < oo,
A RO KT X, “FHET A FIBRESCAP(A) =
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B1.4.6. (VRFBH(Bertrand ) 1218) 75547 5 J _F Bl LI — 2% 9%.
A =“5ZKRKF~3", RP(A).
o L.

o ME: BBy .
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§1.5. ME2 2 (A
—, o K#
o #11.5.1. Q = {R,0,Y,G,B,P}.
o RET BN H B A2
o HESTTWRLL A4 HH LI AR ?
o {O} ", {R, B} AHI.
o G — {A ‘R,Ge A, HR,Ge AC}, AT,
o EXN15.2. #O REEASTN, FcIh={A:AcQ}. &
(1) Qe Z;
(2) EEEH: Ac F = A P
(3) WFIFBEHM: A,e F,n=12 . = 6 A, e Z,

WFRZ Qo ARK/ FFK, FR(Q, F) HnlilEs.
HAeF, WIKA NFEM, T7) Al

WEEIG) WML | R A (i AR



o m/Mio ¥ {7, Q); WKMo RE: T,
o o Mo RE: BF o Mo REL,
o() = N 9.
g o, 9o

o BI1.5.5. (BELMY). A, iel, =Q (AR5, H
R = {1, 0} 5i{1,2,-- ).

o ={A;:iel}, 7 —U(JZ/)—{UAi:J;I}.

e

FRA;, i e I, NFEARTF I/ FEARLE.
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$11.5.6. Borel o X FHEA o [
o B=BR)=0(P)=0(2) =0(Z),

@:{(—w,a]:aeR}, ,@:{(a,b]:~-}, %:{(a,b):~-}.

o B “HAFHM

o {z} € A, Vu.
o o = {{z},z e R}, Ro().

([0,1]) = {Bn[0,1] : B #}.
(RY) = 0(Za) = 0(24) = 0(%4) = 0(Sa),

o X~
o X~

|

(—o0,a;] :ay,- - ,adeR}, Sy = {B(f,r):feRd,r>O}.

—

S
I
—

HEE: TR AT RFECE )
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=, MR REMR
o M RN,  HoEnt G HHHEMP : A o P(A).
o MU /T ) ST

rF > RIE(D), (2), M(3) & (4) = (5),
1, , IR, T
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(5) nl A Al = (3) Ik, (4) FIESEYE IR,
o LA, = &, vn #EHP () = 0.
o WA, =, Vm>n+1HH(3) nrintk.
o WA, Ay, R
4B, = A0\'U A, WBy, By, - BiWIAA.

=1

oAlu uA =B u- uBn,
U 40 = U B Tittis, P(U B) = 3 P(B).

n=1 — n=1

o X&Al C Ay C
IJ_I\IJBl A1 Vn = 2 B’n = An\An 1, A,L = Bl (WA B,L;

p (1131 An> - iP(Bi) - li}LnirZL:lP(Bi) — lim P(A,,).
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o EN1.5.8. %P :.Z —> R jii/&

(1) At P(A) 2 0,VAe F

(2) HYETE: P(Q) =1,

(3) sl Juri FAneF n =12 FHAL N
P<L—Jl ): le( )

WFP N (Q, . Z) (8Q) BRI, #r(Q, Z,P) AMEEAA].

o VEL5.9. WEE: :.F — [0,00], “W’%E'Fﬁﬁ’ AV
o (: HAZMN; () WMZER; (Q,7,P): BHEZN.
o UIMtHp K4E: P(A) =
JUP-RIRELE [DMEH L K : P(A) = 1;
TR/ MR P(4) = 0, p(A) =
EMEAHE: P(A) > 0,

BERIE) ARRRERZIIT Ay HEE: TR AT RFECE )



ANTERATR2. ) DU L 5 T LA R 7Y
e Be#B,xeR, B+z={y+x:ye B}
o TE(R, Z) LAFAEME—FIIEEN (3 DUAR-IU B2 ) ks /2

A[a,b]) = b —a, ANB)=\B+z), YBe A, VzeR.
o M. [0,1] i JLMTAERL$5:
Q= [07 1]7 92,@([07 1])7 P:)‘|[O,1]‘

o L7 =[0,1] FFrfiLebesguen] MEEITRA].
o WM. =207 (ATLUIERA, 177EdELebesgue ] JI4E.)
o d 4EFAL.
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R 2R 01 5 (i 1.5, 10 Je HoAfEiR):
o WA FIRHIME: P ( ¥

n

-
S
3
N———
N
L
pac
N
2

—_
—

o P(A,)=0,Yn="P

gas|
N
L
I
\.l—‘
<
S
U
5
'S
3
I
=

o~ |

N
I
—_

D8iCs
>

N— N
I
1=

o # /KM (Jordan) AT

W) W



#1.5.14. BHUME A
o N ={wriel} /%, I={1,---,n} 81,2, --}.
o T =T, o = {{w}:iel}, F =o().
o S S i€ I} pi =0, iy Y pi=1.
o P({i}) = pi, Vi P(4) = %A;TVA €.Z.
o Yo = {A;iel} NQ E@;a:];j\, F = o(d), BEREA L
Hy{i} BIAT

HEiE) W



$1.5.15. Q = {1,2,3,4}, F = To. WA = {1,2}, B = {1,3}.

KT EP(A) = P(B) = 1/2 [,
o RAAIHp; :i =1,2,3,4}, WL
p1+p2=1/2, pi+p3=1/2
o fit1Sp1 = 4—apg—]z)3—l a, a €[0,1/2].
o & ={A B}. o(o)=F,{HP|, — P ¥ 5Kk AME—.
o Z: E%, #5A, Be o/, WAB € .

EHL of Er R, WP|, — P BT sk CEAELE, W) 2nE—

WEEIG) WML | R A (i AR

.




o ME1.5.16. Bt Hue #A(R, B) LI/ /2RI
|z = palo, Wyt = po.
o ulp: F(x) = pu((—o0,x]) N5Hi & H (I A7 1E):
F /7, F(—w)=0, F(o)=1; F(z+)= F(z),

Wplz — p Y FRKAFE.

HEE) WAL Wil T (L



§1.6 &AL
— FHEENENX
o EN1.6.1. #Ae.ZF HP(A) > 0. XMEEBe .7,
FRP(AB)/P(A) ATEA BAEMZAM T B A%,
1L AP(B|A) 5P A(B).
o TE_“YF” AW, “MIR” B IR T
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$1.6.2. 10 DEK, 5 DIIEER(2 5B, 3 40), 5 PMARBK(4 &, 1 40).
AR —A. AR ER. SR ICER S BRI S 2.

o |A] =6, |AB| =2, |AB|/|B| = 2/6.
P(AB) |AB|/|Q| |AB| 1

PBID =30y = Taylr ~ 47 ~ 3
o P(B|A) > P(B) > P(B|A°). S
o & — (2.0, A, A°), 2 4
e, JC NIV,
o P(A|B) < P(4) < P(A|B°). 5 5 |10

o A = {70, B,BY,
fib i fE 7).
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o dl1.6.3. Pa(:) = P(-|A) Wl & MEEE & LI =AM
o HHIBE AN ATTE, Pa(B) = piayP(AB),
(1) fEA Z4b: BEAG 4 AC
(2) FEA ZW: BB BC S R AR L AE B
YEEB < A, PA(B) = aP(B). #Ha =1/P(A).
o THIA KA, BIWA oL, A KA, fFEAH, - ,
IR CREER” ARFAMERP 4, TR IEHERP.
o NHI—. %M L EIEITHP(B|A) = P(AB)/P(A).
Bl 5P s R, P 4 & DAA D9REAR S ) fR 7l A Y.
o WA, FiEA.
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= TEAR
o SMHTPA: TEFIEA B/ER, RILHIEL 3P (B|A).
P(AB) = P(A)P(B|A).

o n NEHEAFRIRIE L

P(A;---A,) = P(A1)P(A2]A1)P(As|A1As)---

P(Ap|Ar -+ An_t).
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$111.6.7. Kr52 sKEBENLY 73 U, SKREHAMBA KM,
o %: A = E1E2E3E4, ,\':PE “H“ éﬂﬁK”

P(A) = P(E1)P(Es|E,)P(E3|E1Ey)P(Ey|E1EqE3) =

o JilE—. A= A1AxAs, A, = “i5 HA HAVE —APK” .
cici cici ooy

Csi O O3
39-38-37 26-25 13 39-26-13
51-50-49 38-37 25  51-50-49°

P(4)
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o kT MKIKMEMK. AK. #K. K, A = B1ByBs.
(1) By = 4K 5BBK RE—
(2) By = MHEK 5 BBEK. ZIBEK %BXEIE~ZHEP;
(3) Bz = PUIKK ZEPUNA [ .

o HIRIEAR,

26 13

39
P(A) = P(By)P(By|B1)P(Bs3|Bs) = 0 o

HEE) WAL Wil T (L



#111.6.8. JH|FIxT (Polya Urn):
BAJED AN FBER, r ANLLER. B, BURFBAe AN[F k.

o c = 0: J[EIHHFE;

¢ = —1: ANJRnHEE, B2 0D + r X
o #HAETLIX, 3K(1) P(B1R2R3B4R5); (2) P(Bs), HHh
B, =“#n KB EIR", R, = BE.
o %: B}\l:j/BABARV: BIR2R3B4R5, RRBRB — R1R233R4B5.
o (1) P(BRRBR):
br(r +c)(b+¢)(r + 2¢)
b+r)b+r+e)b+r+2c)(b+r+3c)(b+71+4c)

P(RRBRB):
r(r + ¢)b(r + 2¢)(b+ ¢)
b+r)b+r+c)(b+7+2c)(b+71+3c)(b+r+4c)
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o 122 {iPt: BRRBR, RRBRB, RBRBR, BRRRB, - - -
XCZ ANFHAF R 2 HAH 4

o ¢ = —1 W RIJHIECS A 6 5% (111.3.5).

o By A4 WL LoLsLyB, HAL; € {B,R}.

o P(L1LyL3LyB) — P(BL;LyLsLy).

o BL;LoLsLy, (L, Lo, Ly, Ly € {B,R}), NB; KX

o P(Bs) =b/(b+r):

P(Bs) = > P(L;LoL3LyB)
L;e{B,R},i=1,2,3,4
b
= > P(BLiLoLsLy) = P(B1) = -——.

Li;e{B,R},i=1,2,3,4
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#11.6.9. FA R BN FRIGE%EE, $ e A T 4T /2 A7 B X
SRSk SUIC R % T AR
o ¥4 A, Wk WUTH IR NB;, i =1, -, Ck.
— oD, EEPC = “Fik WTE R
— “Jan — k PR IR B

P(D|C) = "Z:A(—l)jjl,, (2 WH1.3.15.)

Jj=0

1 n—=k 1
P(A4;) = C*¥P(By) = CFP(C)P(D|C) = =2 (_1)]ﬁ.
V- §=0 !
Lok = P(Ar), Mkpp = Po Horg' =2 — 1.
E&Z kpnk = Z kpp i = Z P = 1.

=1
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= SHHREP () MEEEE
o P4(C|B) = P(C|AB):

P,4(BC) P(ABC)/P(A)
Pa(B) ~ P(AB)P(A) OB
o 11.6.10. AN AN/=fh, oA M MRS, KRN - M A
FEEAE . R /AR B P VR . SRAE 25— U 2R T 4%
PR, B8 RIS (1) R
o JHIBIHIFE, P(1): Q= {(i,7): 1 <i,j < N} by sz
B |AB| B M?2 B M
P(B|A) = A TN N
o ANIEHFE, Po(-): C ={(4,7) € Q:i # j}.
|ABC| MM —1) M-—1
|AC|]  M(N—-1) N-1'

PA(C|B) =

o Pc(BlA) =
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§1.7 SR A A DU A 20
— SHEAR
o AP ARG {A; i€ I} JQ I—NATERIS HP(A;) > 0.
o LTI EMEAR).

= Y P(4,)P(B|A)).

el

o ilE: P(B) = Z P(BA;) = Z]P(Ai)P(BlAi)-
° H:H?E /\]~ {J -L L\

o K FIHCNERP(A4;4,) =0, X P(4;) =
el
o HEiIL1.7.2. HP(A) > 0.
(1) Pa(B) = ZI%K )P a(B|A;).

(2) Qs 1P L, P(BIAS) = p, MIP(B|A) =
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Bi1.7.4. 452 SKARBENLI P, N —H L —5K (R AR “IH
B ), RIVERK, B2 RN A, A A Gh2T k) b
B —k (AR “Hih” ), RIFTHZKIREZ.

o HIIRMEE: LA, =SB _AIRA 265K P A n 5KK”.

_cpegT™ n +1

P(An) 05253 ) P(A|Bn): 27

& CICET n+1

Jisk A P(A) _ngo 2 T

o A= “IHMUZEK” , B = “HMEK” , Fisk AP 4(B).

o MEA RAMIZMT, Hitif Ay, #4551 dk (X3 TKK)BEHLYY 5>
PIZH (25 + 26), MIFRS 55 20 (3427 5K H E H B,
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o Jilk—.

cnce—n n+1
Pa(4,) = 2 =33—, P(A|B,) = :
c% 27
il
43
»)Pa(B|A L=
Z PalAn)PaBlAn) = = 754

o JjiET. C = “HrEINIHM” .

1
PA(C) o7 PA(B|C) =1;
26 3 1
A(C9) =, Pa(B|C) = — = —.
27 51 17

" 1 2 1 1742 43
+
PaB) = oot o0 7= 9717 — a7 17
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#11.7.5. FEPA T IE TRt SRP(B,,).
o HUsEc. WAMBHUAD, r B, BRICHS (b, r;n).
o E WMk HAEMERA,

b
n) = N ;n—1 . :n— 1).
f(b,T',TL) b+’f‘ f(b+C,T',II )+b+T f(b,T+C,H )
o =10, f(br1) ="
- I % 9 f b-i—?”‘
wp m . ¢ b
o HHEHIAYNEIGIE: f(b,r;n) = )
b+r
b b+ c r b b

f(byrn) =

b—i—r'(1)+(‘)+7’+b+r'b+(r+(7) bt
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#11.7.6. 50 JG—IKZE. m AHF50 JCEPEE, n AFF100 JCHPEE, [E
BLHERASESE. SRS ZE UC TR R AT T R pyy, .

o HHTRVE: aMR ALK,

m
Pmn = Pm—1n + Pmpn—1, M =N.

m+n m+n
o MWK Tm < n B, pmyn = 0.
o MAMNEIE: 2m = n B, pp, =1 - mz *
o AMHEEEH): W LM ATERFEAESTN, N ALFFRER,
W20 52, SRIE SRR RS UG R g .
o A RAHIRED = “H ‘“i?"ﬂq” KA.

N
OEFIﬁ +Zé1+mT,

1+m
N

“&n g (D) =

1+m B )
N pm,n*N'

P(A|B) = pmn, #an, =
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BIL7.7(ZT 1), n B, m BEEY, n—m B2,
L<m<n—2 %K —HA), 285 EF LR A1 2T bE
MLk — B 4T FF. LA R WA SR 47
FEME1: RFFIEIHT].
HEK2: FEIRT T R ANST I T T Z AP BE LG — BB ].

o HAEMAME.

o B THEAREAFEAMALE.

o TEMAIFH RN 1 53T 1AM 2.
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=, NMHERAT
o FEHL.T.I9(MMHTAZ). #{A; :ie I} &0 MAEF FLEI 4.
#P(B) >0,

P(A;)P(B|A;)
>, P(A;)P(B|A;)

jel

P(A[B) =

o HES/IHH: P(4|B) = BAD & FiEARE SHAR,
o RN ATECATRP(A;A;) =0, Y P(4;) = 1.
o WMERAN, UM vs )ﬁ‘W‘éﬁE?
B REWIN, A; R,

¢ ={,B,BQ}. Aje F, HA ¢9.

BERIE) ARRRERZIIT Ay HEE: TR AT RFECE )



$11.7.10. FFEAGINE, S008I0 PH A RS e = 0.95; FE&
W0 H I O REER b = 0.9, FENAE &R A Ap = 0.001
(X, HAS RS R, R Ath B 2 2 K7

o LA = “HBIR” |, B = “KillRs NBHME" .

o P(A) = p, P(B|A) = a, P(B|A®) =1 —b.

o HI M A,

pa pa
P(A|B) = pa+ (1—p)(1—0b) J p(a—l—b—l)-l-(l—b).

o MARAMMEE1FEIP(A|B) = 0.00942.
oY — pa o
° fln) = pla+b—1)+(1—0) *Fp /.
o M £ HIRE AR, A FHE MR E 2 /b7

HEZR) URFERLRLIIT HEE: TR AT RFECE )



§1.8 JATHE
— BRI
o BI1.8.1. N A=y, Hrfi M AR R/ A o E R
R, SRAEEE — U BN AR, 58 B0 iR 2.
o JRFEIHIFE, P: Q= {(i,7) : 1 <i,j < N} M sy,
ATRIEHIEE, Po: C = {(5,7) 14 # j}.
o P(B|A) = P(B|A®) = P(B) = M/N;
Po(Bl4) = (M = 1/(N - 1) < MIN = Pe(B).
o EHW: P(B|A) =P(B), A RAE(SE)ANEEB M.
o SEX1.8.2. #P(AB) = P(A)P(B), M#A 5B (fEREEP
) AHE SRS (independent).
o IEAHKXP(AB) = P(A)P(B) vs fifHXP(AB) < P(A)P(B).

BERIE) ARRRERZIIT Ay HEE: TR AT RFECE )



B11.8.4. “HFis BITI. AF7 UERK.
A:“Eﬁtljg—‘g‘)j”, B:“Z‘Hjﬁ”7 C:“EFI)‘}_)%:J?L”,

(0’0) (0’2)0 (075)3
o FEA: (2, O)A (2a 2)A (27 5)147370
(570)0 (572) (575)3

o A, B,C WiPBhAL:

e {HP(C|AB) = 1.
e f: P(C|AB) = P(C) < P(ABC) = P(A)P(B)P(C).

HEE: TR AT RFECE )

BERIE) ARRRERZIIT Ay



o JEN1.8.5. =AFfF. PIFMAL.
VEP(ABC) = P(A)P(B)P(C), MFREATAH L.
o JEN1.8.6. n NFHAF. PIPHMAL.

FVE<n, V1<ii<---<i,<n,
P(Ah Alk) = P(Ai1) e 'P(Aik)a

DFREA A B RS
o JEX1.8.7. —HIHAFPPIAL.

GV =2, Ay, Ay AHEMSL, MIFRA;, Ag, -+ FHESHST.
o 4k WIMALIEP (A A;) = P(A;)P(4)), Vi # j;

FHE S ARAT A IR FAF SR M = WA SRR,

BERIE) ARRRERZIIT Ay HEE: TR AT RFECE )



o WAy, -, A, FHEMAL, N
o B; WA; 8LA¢, By, -, B, MHHEL;
o Vi<ji<jo<--<jrp<n, Aj, -, A HEMT,
o (A1Ay), As, -, A, AHE AL,
o (A1 U Ay),As, -, A, HIEISL.
o JHAL A N :
SR 41150 A TR 872 U YA

BEZRIE) RS



$1.8.8. A; =“%5i NICFRIFE”. A;, i e T MIEIHL, P(A;) = p.
KP (RS 5E).

(a) (b)

1.4

@ Bi=A1- Ay, DBo=Ans1- Aon.
R, = P(B1 U By) = P(By) + P(By) — P(B1By) (#/K24)
=p" +p" —p™ =p"(2—p").
0 Cj= Ay 1 UA P(C) =1—(1—p)2 =p(2—p). (WHEH)
Ry =P(Cy--Cp) =p"(2—p)".
° 2—p" < (2-p)", (b) HEAEE.

WE2iR) AR



— HEMRIZAY/NALE

o n AN(/h)ik5e:

(i, Zi, B) : i ADRE, i=1,--- ,n.
o KIREG MRE A A

Q=Y x-xQ, w= (w1, ,wp).
o RIHINDBRBMHLE: VA, e 7,

Ai‘—>A¢ = {w:wiefli}

= le-‘-in_leiinHx---xQn.

o Bl1.8.4. “Hisky BYTI. A7 K. Q1 = Q2 = {0,2,5}.
W: Al = {2} - Ai = {(2,0), (22)* (235)}

MEEe) WA i HEE: TR AT RFECE )



o Nikgt o A

920'({ALAZ€91,1<Z<TL})

o I B A2 (TR L )
(Q,.F) EAFTEME—HIREEP 32
(1) SR

P(4;) = Pi(4;), VA;e. %, 1<i<n.

n n

H&~AQ=HH&)PMM~WAH=HEMJ

o MITLH H/NR IR (Q, 7, P).
o ML 51 MR,

BERIE) ARRRERZIIT Ay HEE: TR AT RFECE )



#11.8.10 & 1.8.11. N AN7=fh, i M ANk, J8al /4
EG: QTN R T TR NN AR S VA
o WIANIMRLE: Q; = {1,--- , N}, P; xR0 didE?d, 4 = 1,2.
o KIRIMFEAZIEQ = {(5,5) 14,5 € {1,--- ,N}}.
o H—UMELEE B Ay = {k} — Ay = {(k,1),---, (k,N)}.
o HKIMENEER: By = {k} — By = {(1,k), -, (N,k)}.
o JHIAIMAEP. AHZL. Mo,
P(AiB;) = = P(4)P(B;), P(AB)=P(A)P(B).

o FIEHFEP e, C = {(i,7) € Qi # j). HBZ L.

Po(Ai) = Pi(4i), Po(AiB)) # Po(Ai)Po(B)).
o Pu, A={(i,j):i<j} DA

k .
5 # Pa(By).

R (0 ESE

BERIE) ARRRERZIIT Ay HEE: TR AT RFECE )



#11.8.12. ¥in At e Sm A0 5 AEBEHLHER — 1. BF 7 M7 .

o M. =AMHIE SRR, Q] = O, - nl - ml.

° 4@%@%%@\?@ ‘ FFH| 001 | 010 | 100
KERATARAE. e T |00 |10

o Oy x Oy BIEN Q0| 2|0 | 1O
Fn AT A HEIER A% 00| 0| || 00
BWAm + 1 NaET1 . @D
AT

o l. m=1,n=2.

o A= i AFHER AT P(A) -

2

PlAide) = (m+2)(m+1)

> P(Al)P(AQ)

HEZR) URFERLRLIIT HEE: TR AT RFECE )



= BEEMTAE
%11.8.13. JIhZEAp MAE%5F](Bernoulli) i 4e:: Jubdi .
o w: LHK(HAMRK)KH-T F4FH.

Hn — “%n w—r\y\jH” , Tn — HC

o By = UH /' B= UH P(B) =
N
P(BN)=1—P(ﬂTn> =1-(1-pN 1.
n=1

o (EEWE ) EMREM (LR K
o DI, Fray HLia #R LB,

BERIE) ARRRERZIIT Ay HEE: TR AT RFECE )



%1.8.14. B/MREHHAE, F AHE, #2570 4p, ¢, ¥INIE.
REGMREFFIB = “F kA" M.

o B, = “%Fn WMNKHE RE” ; F,; G, =E, UF,.

0 Ay =GS -GS Gy, P(Ap) = (1—p—q)" Lp+q).

® By,=BA, =G --G_E,, P(B,) = (1—p—q)" .

P(B) = 3 P(B,) = —.
( ) nzzll ( ) p+q
B 5A, Mor:

(]

HEiE) W



