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1.1 # & 5= Jg§

BMERPH—-TEAESEEIRE, CRERLEREAEELH T LEMRALSETT
UEEHTHRE. —MABRFTA ARG RNSERIEILRBAORERSE, iEX
0. RBH—MERBIEERL, BN o, B0={0). BEXSHEHMGENSFERIEILEL,
MfREMS. BAEGRES, MUESHNEZESEHNEER BN, REBLRER, R
TIHALRRM QW —YFEHTHE, MENFEEEAHRBRNE, B3 AZERK
B,

EX1.1.1 BORHEASH, FROMEETEMBRNES, R,

(1) NEY,

(2) #A€Z, WAEY,

(3) ZAEF n=1, 2, =, Wl QIA,,ESQ

AT F H—F S, WK F R o K.
BB, MR FRE—HHE, B
(L geg;
(2) % A, BEF, M A—BEF;

(3) # A, €, n=1,2, =, WA,EZ

X112 BRORWFZRA, FR—EHE, EXEF LHRERK P MR
W

(D YAEZ, P(A)>0,

(2) PO =1,

(3) HAEF, n=1,2, =, HAA, =0, i#j, i, j=1, 2, =, H

P AD= DIPA)
AR PR AW, HLEHER, RPLAANEMH ANEE, R=T4HW, % P)NK
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oS [H].
HENBMEAAMTHR:
(1) P(Z)=0;
(2) HAEF, i=1,2, «,n, AA; =, iFj, i,j=1, 2, =, n, W

P(U A)= ;P(A,.)
(3) # A, BEF, ACB, | P(B—A)=P(B)—P(A);
(4) % A, BEF, ACB, ll P(A)XP(B);
(5) HEAECE, M P(AY];
(6) H#ACH, M P(A)=1—P(A);
(N HAEF, n=1, 2, -, W

P(J A)< D P(A)
n= n=1
(8) %Aleg9 l=17 2! **ty My ij

P(UAD=2P(A)— > P(AAD+ ) PAAA)—-
= i=1

+ (—1D"'P(AA,+A)
WMR—FIEH A, CA,.» n=1,2, =, WA EFn=1, 2, -~ )RNAFBEHE
Fl; MR—FIEH A DA,y n=1,2, =, WA, EF@=1,2,)FNAF B HH5.
EE1.1.1 #AEF n=1,2,-

(D %An, n=1,2,- %$ﬁﬁg%$f¢y'." mu
limP(A,) = P(U A,)

(2 FHA,, n=1,2, RAFAZBHEMLS, N
limP(A ) = P( 61 A)

n—+00

n—1 .
iEBA (1) 4 B,=A,, B,=A, .glAi=AnA,,_l, n=2,3,-, Wl BB,=(, i#j, i,j=

1,2,0-, E.LJ]B;.: QIA"’ 3:%

P(U A= P(U B,)= > P(B,) = lim > P(B,)
n= n= n=1 S k=

= limP(U B,)= limP(U A,)= limP(4,)

n—woco oo

Bf
limP(A,) = P( U1 A)
(2) F A,» n=1,2,- BEBE. W }i,,(nzln,ﬁz, ~OBRPEER, A(DF
limP(A,) = P(|J A4,
- o =

P(UA)=P(Q A)=1-P(0 A,)
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limP(A,) = lim(1 — P(A,))) = 1—limP(A)

700 n—»oco

Fit LA
limP(A,) = P(N A,)

n—>co

EBX1.1.3 %W, FP)H—HE=E, A,B€Z, B P(A>0, WK

P(AB)
P(A)

HIEFEH A RERFETHEN B RAERNFHEE.
AERIE, FAME PC |DOFEEXL L 1.2 PH=1%4, B
(1) YBEZ, P(B|A)=0;
(2) P(2|AY=1;
(3) % B,€EF, n=1,2,, BB,=@, i7#j, i,j=1,2,, W

P(B| A =

P(nfj1 B,|A)= EIP(B" | A)
BRARAXMEEFES LAR=KG, BB EHFEAN - BEEELELREHATLRHE
o
EE1.1.2 #WQ, % P)R—BESH, H
(1) (FEARX) FBFAET, i=1,2,-,n, HP(AA,A,_,)>0, I
P(AA,+A) = P(ADP(A, | ADP(A, | AJA)P(A, | AJA,A_)
) (2EAR) &’ AEY B, €% P(B)>0, i=1,2,, HBB,=, i#j,

17 =1,2,%, _QB,DA, )

P(A) = >IP(B)P(A | B)
i=1
(3) (MM (Bayes) AR) ® AEZF, P(A)>0, B,€F, P(B)>0, i=1,2,-, H
BB;,=0, i#j, isj=1,2,%", UBDA,
i=1

P(B)OP(A | B)

P(B; | A) = sy 1= 1,2,

DIP(B;)P(A | B))

EE L L2WIEHFEREECAE.

EX1.1.4 2, F PO —BEZNH, A, €EF i=1,2,-,n, MBEXNTFHEER
EQ<k<<n) REBH 1<i, <4, <-<4,<n, &

P(A, A, +A,) = P(A,DP(A, )-P(A,)

MR A, LA, A, HHEMS.

EE1.1.3 A BEFHMEMY, WAE5B,A5B, A5BRMEMH,
M ASTERKe B 7, ={A, A, &, O} FHNEE—-INEH4M B FERB R 7, =
{B, B, &, Q)Y HEE—NBHHAEL M X RITK F, M Fy XFAD o BEME I
S

iERl BT A=(AB)U(AB), H(AB)(AB)=g, H it P(A)=P(AB)+P(AB),
FE
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P(AB)= P(A) — P(AB)
= P(A) — P(A)P(B)
= P(A)(1— P(B))
= P(A)P(B)
Bl A5 B ME M. MM, TUIFBH A S5 B, A 5B WHEM, AWfi %, 5 % HE
37

E®1.1.4 A, B, CEFHMEM, W

(1) A 5 BC #E M ;

(2) A5BUC HEML ;

(3) A5 B—CHEM;

WD AFAEBRN e BHPHE—FHSBMC FIERWe B %..={B, B, C, C, BC,
BC, CB, BC, (CBUBC), (BCUBC), BUC, BUC, BUC, BUC, 2, &) HH{EE—4
B {4 AR ST

iR (1) B4R

(2) T

P(A(B U O))= P(AB U AC)
= P(AB) + P(AC) — P(ABC)
= P(AYP(B) + P(A)P(C) — P(A)P(B)P(C)
= P(A)[P(B) + P(C) — P(B)P(O)]
= P(AY[P(B) + P(C) — P(BC)]
= P(A)P(BU O
W A5BUCHEM-.
(3) 5(2)iFE%E%EM.
(4) ATk A 5 BC. BC, BCHEM . BN
P(A(BC))= P(ABC)
= P(AB) — P(ABC)
= P(A)P(B) — P(A)P(B)P(C)
= P(A)[P(B) — P(B)P(C)]
= P(AY[P(B) — P(BC)]
= P(A)P(BC)
Bl A5 BC ME M. HAT LR AmEARKL BT,
#it1.1.1 ®A, B, CcCFHHEM, A, B.CHEBHSIWE, NEMN&EE
B o BARAE M.
R HEdEM1.1.4 H#4.
BB RAIE U T E .
EH1.1.5 ®RAEF i=1,2, -, n HEMIL, H A, i=1, 2, =, n ETEHMW
m(m<m)H, XN EHTHWEHFEUR, f1. FEEUE, FEBQOHELE B, B,, -, B,
WHEMS, WX m AEHE BB o S48 24 5 M 7 1.
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iERl S 1.1 4 FEHEM, HREECH .
EH L LSBPASTUTHHAKEKER.
(D %Aly Ag y "t A,, *E'_FLJHL\_Z, '}1'] Zl ’ Zzy B K,’(ﬁﬁ—_’iﬂ_\i, bkﬁﬁﬁ

P(JAD=1—P(JA)

=1 —P(_(j] A)
=1—P(A)P(A,)P(A)
(2) —FW g 7 2 14 o B AR — 34 B AR B ST
(3) H—NEHHEM, WHEHFE—-BIRF AN LHESE, AEBNIFGHHHEE

.
1.2 MAESERELS>H

FENLEREMEBELWEEMRENR. BT ENIREXRBE TRREREREAN, 8K
REZE, HIRER-MEHFEL L —1 L. BEHERM 06 BEORRHR.

EX1.2.1 B F P)RA—BMESH, EXFEQLEHLRERBENXC), WP
VzER, {w| X<z} E€Z, WK X E FHHENEE, &

F(z) =P(X<K )y, —o0o <<z <t+oo

MHEHLAE B X A5 Fi s 5.

WX EIHEIEERE, MAMIEH X S HERF@ORBEMTHK:

(D F(ORBBARBERE, E r,<z,, W F(x)<F(z,);

(2) F(o) RAEHEL R, BIVZER, F(z+0)=F(x);

(3) F(—o0) =2 lim F(x)=0, F(+)% lim F(z)=1.

7—oo0 I—~+oo

FBfE A LIERE, & F(z), x€ER BHRBARK. FELEWEBY, 3} H F(—o) =0,
F(+oo)=1, MLHFEMEZEW, F PIERX M —THEIER X, 8 X UF(@)RH
4y Fii B

LB AT, BRI ERARALE. BHAENTREMESEREEIER.

HREVLER X Ml REBUEAR AR AT TR, MR X v EHEENTRE. B
RIFHLER X 09450 f o]l ARk, B

P(X=ux)=1p,,i=1,2,
XEF X /47 R BR

F(z) = >)p.»z€R

zlgz

RHENTE X WO WBEEN F (), MRFEEERTHER (=), 2ER, #i18
F(z) = j_ £ dt, z € R

WIFR X AEEREIER, f(ORINESREVER X WEREERER.
(Xl(')y XZ(')’ *tty X,,('))v ﬁu%vx:(Jﬁ, Tgs *°%» I")GR"’ {w'Xl(w)<119
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X, ()<zyy oy X, (@)=<2x,}E€F, MR X=(X,, X, s X)) N n HFHEPERE » EFEHL
HE. K
F(x) = F(x;yxys=9x,) = PX, <20 X, <139 5 X, < 1))
x = (x,,25,*">x,) €ER"

o Qi) i

WX En VAR, WAKMIEN X WKSSMREAE THIMHRK.

(1) Flays x35 s ) XHE— 2,(i=1,2,,n) BRAFP RSB E L

(2) F(xy» 255 s 2 )3E— 2,(i=1,2, ,m) R A ELE R

(3) F(ys *os Ziqs =00y Tipys =s T, ) =0y i=1,2, 7,

F(+co, +oo, »+, +o0)=1;
4) % <y, i=1,2,-,n, W

F(yisy,95,) — EF(yl SRR SR IR MPRELLLEI A
i=1

+ 2 F(y sy, 030 s L s Vir1 9% s Vi1 92X, 9 Vi T

— o+ (= D'F(zyy x5y 5y x,) =0

Kl F—4BEVLER, ATLUER, M TFAEN »n BB F(x,, 2,, =, z)EWELEH
MR (D, (2, 3, (), MLFEMEFHEWQ, 7, PHORE LW n BRENTE X, 18
X VUF(x,, x50+ 2,) REBE 2% BB

XTF n FEREPLIER, HEEBFMAPERGEARAPAE ., BHH BRENT BN ES
B YR

F oo EREYIER X W REEE A PR ST 5 R AT, R n EREVIER X BB
B VTR ERE ST REX=(X,, X,, -, X)W HTTHBES S HRER
&, B

PX, =z, X, =x3,, », X, = x,)
Kbz el, I, REBE, i=1,2,,n. X0 X WG BEHN
FCupsuyyrnsu,) = ) D) = D P(X, = 2,,X, = x,,,X, = x,)

xy <ul zzéuz I"Quﬂ

Ben BHENERX WKEDWERN F (2,7, 1,0, WRFEIERTRELH
f(x)=f(1‘1 [} 9"'9I”)9 xGR", ﬁﬁ

FCuy yuy e su,) ZJ'l J’z J" f(xy 2y ax,) drydx, - dzx,

WFR X NELER n BREYIER, (2, 2, =0 )N ESEE o BREVEE X WS HE
% B R
REB LA<E<m)N z,s Wl 2,5 x5 5 2,0 TAHE 2, BB F+oo, BE L BN
4376 BR K
Flaxyy xy55 ***y Zyy + 00, ey, + 00)

HXRES BREYIER, WA
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F(Ilyl'zn"'sl'kv + oo, , +00)

£ £y £ -+~ oo
[ [ ey dy e

TJIWJ F(.Tl 2 Ly 9% T, ) ::F(-I'l [XPR R S +009"' 9+m)m%£§ﬁ k gﬁmm&imﬁéﬁ
TRE, RSB EERENY

ko pdeoo +oo
g(IquZ;'"sIk) = J J b j f(Il s Iy ""91") dxlri-l"' dl',,
oo —oc —o

RO, M k=10, n HEEHER X=(X,, X,, =, X)W 2 MIZSHFREA 2 MG
BMREERBIHIN Fx (20), Fx, () o0y Fx () fx (21)5 fx, (x5)5 *, fx (x,).

B 1.2.3 X=X, X, » XOR— n BHNER, HEEGOMGEMA %S
HERE BN Flx,s 1,5 *+y 1) Fx (x)s Fy, (x;)5 =5 Fx (z,), MBS FEEHN
Iy XTps s 1, ER A

Flzys xy5 5 x,) = Fy (.'/tl)Fxz (12)'"Fx" (x,)

MAREEHZRE X, X,y -y X, fHEML.

X=X, Xy, o XORBEBE - VIR, WX, X,, -, X, HEEMIHRE
w®HR

PX, =x,, X, =25, =, X, =z,) = P(X, = 2)P(X, = z,)P(X, = z,)
Hb oz, X, i=1,2,,n KA EEBUHE.

HEX=(X, Xos s XORESER n HHHITE, WX, X,, -, X, HEMIHEE
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