
 

§1.4. VÇ�únz½ÂÚ5�~4.1. Ý�üq©1.ï�: ^H L«�¡(I )�þ, (Head);^T L«�¡�þ, (Tail).�k4 «ØÓ(J:

ω1 “ HH, ω2 “ HT, ω3 “ TH, ω4 “ TT.

A “/Tk�q�¡�þ0“ tω2, ω3u;

B “/���q�¡�þ0“ tω1, ω2, ω3u;

C “/T�üq�¡�þ0“ tω1u.5VÇÚOA6Ç���¡ ��ö: ÙE
!Ü�



 ��(sample): Á�(J, ��, PǑω.���m: ¤kÁ�(J|¤�8Ü, PǑΩ.¯�(event): Ü©Á�(J, Ω �f8, PǑA, B, ....�8H.¯�u): (�g)Á�(Jω P A;
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 /¿”, A Y B: ¯�A u)½¯�B u).
Ť

n

i“1
Ai: A1 Y A2 Y ¨ ¨ ¨ Y An, ,�¯�Ai u),

tω : D 1 ď i ď n ��ω P Aiu.

Ť

8

i“1
Ai: A1 Y A2 Y ¨ ¨ ¨ ,

tω : D i ��ω P Aiu,
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 /�”, A X B, AB : ¯�A u)�¯�B u).
Ş

n

i“1
Ai: A1 X A2 X ¨ ¨ ¨ X An, A1 ¨ ¨ ¨An, ¤k¯�Ai Ñu)

tω : @ip1 ď i ď nq Ñkω P Aiu.

Ş

8

i“1
Ai: A1 X A2 X ¨ ¨ ¨ , A1A2 ¨ ¨ ¨ ,

tω : @i ě 1 Ñkω P Aiu.
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/Ö0, Ac: ¯�A Øu), {8, éá¯�./�0, AzB :“ ABc.��Æ!(ÜÆ!©�Æ. ~,

A X pB Y Cq “ pABq Y pACq.éóÆ. ~,

˜

n
ď

i“1

Ai

¸c

“
n

č

i“1

Ac
i ,

˜

8
č

i“1

Ai

¸c

“
8
ď

i“1

Ac
i .~: eΩ “ r0, 1s, Ai “ r1

i
, 1s, K

8
ď

i“1

Ai “ p0, 1s,
8
č

i“1

Ac
i “ t0u.5VÇÚOA6Ç���¡ ��ö: ÙE
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½Â4.8 & 4.9. F d�
¯�|¤, XJ:

(1) Ω P F ;

(2) eA P F , KAc P F ;

(3) eAn P F (n “ 1, 2, ¨ ¨ ¨ ), KŤ

8

n“1
An P F ;K¡F ´(Ω ¥�) σ �ê. ?�Ú, qeP ´F þ�¼ê.

(4) �K5: P pAq ě 0, @A P F ;

(4) 5�5(8�z^�): P pΩq “ 1;

(4) ���\5: eAn P F (n “ 1, 2, ¨ ¨ ¨ ), �üüØ�, K
P p

Ť

8

n“1
Anq “

ř

8

n“1
P pAnq,K¡P ´(F þ�) VÇ; ¡P pAq ǑA (u))�VÇ; ¡pΩ,F , P qǑVÇ�m. 5VÇÚOA6Ç���¡ ��ö: ÙE
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½n4.2. VÇP kXe5�:

(1) P pHq “ 0.í�: �An “ H, @n, K8 ˆ P pHq “ P pHq, l
P pHq “ 0.

(3) �\5: eA1, ¨ ¨ ¨ , An üüØ�, K
P

˜

n
ď

i“1

Ai

¸

“
n

ÿ

i“1

P pAiq.í�: �Am “ H, @m ě n ` 1 =�.

(2) P pAcq “ 1 ´ P pAq.í�: �A1 “ A, A2 “ A
c, An “ H, @n ě 3 =�.

(4) üN5: eA Ă B, K
P pBq ě P pAq, P pBzAq “ P pBq ´ P pAq, 0 ď P pAq ď 1.í�: P pBq “ P pAq ` P pBzAq ě P pAq.5VÇÚOA6Ç���¡ ��ö: ÙE
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(5) ëY5: eA1 Ă A2 Ă ¨ ¨ ¨ , K
P

˜

8
ď

n“1

An

¸

“ lim
nÑ8

P pAnq.í�: �B1 “ A1, Bn “ AnzAn´1, n ě 2. K, An “
Ť

n

i“1
Bi, �Ť

8

n“1
An “

Ť

8

n“1
Bn.u´, �“ P p

Ť

8

n“1
Bnq

���\5
“

ř

8

n“1
P pBnq “ lim

nÑ8

ř

n

i“1
P pBiq�\5

“ lim
nÑ8

P p
Ť

n

i“1
Biq “ m.

(6) ëY5: eA1 Ą A2 Ą ¨ ¨ ¨ , K
P

˜

8
č

n“1

An

¸

“ lim
nÑ8

P pAnq.í�: éA
c

n
, n ě 1 �^(5).5VÇÚOA6Ç���¡ ��ö: ÙE
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(7) g���\5: P p
Ť

8

n“1
Anq ď

ř

8

n“1
P pAnq.í�: �B1 “ A1, Bn “ Anz

Ťn´1

i“1
Ai, n ě 2. KŤ

8

n“1
An “

Ť

8

n“1
Bn. Ïd,�“ P p

Ť

8

n“1
Bnq

���\5
“

ř

8

n“1
P pBnq

üN5
ď m.

JordanúªE,¤á. ~,

P pA Y Bq “ P pAq ` P pBzAq “ P pAq ` P pBq ´ P pABq.
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~4.2 & 4.3 lÑVÇ�m.

Ω “ tω1, ¨ ¨ ¨ , ωnu ½tω1, ω2, ¨ ¨ ¨ u.

F dΩ �¤kf8|¤.

pi ě 0, i “ 1, ¨ ¨ ¨ , n, �ř

n

i“1
pi “ 1.½i “ 1, 2, ¨ ¨ ¨ , �ř

8

i“1
pi “ 1.

P pAq “
ř

i:ωiPA
pi.~, �;V., Ai “ tωiu Ǒ�VÄ�¯�, i “ 1, ¨ ¨ ¨ , n.~, Ñt©Ù�. λ ą 0. Ω “ t0, 1, 2, ¨ ¨ ¨ u,

pi “ e´λλ
i

i!
, i “ 0, 1, 2, ¨ ¨ ¨ .5VÇÚOA6Ç���¡ ��ö: ÙE
!Ü�


