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A={(H,H),(H,T)}: 1EBICRNATIER
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C={(HT),(T H)} : REFBN1IEDDOHBZER
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Z ¥ (random variable) &\ .
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Px(4) =P(X7'(4))
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22D Py % EXREZH X ICK > THFEESNHEESLTH
(AIE) (induced probability distribution (measure)), & % LM,
BI(Z L X O (distribution) &LV .
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X % (Q,B,P) LOMELZHET 2 R LTEESINZEHK
Fx(z) = P({w; X(w) < a})

= X OOHEHEWND.

LUF, Fx(z) Z8IC F(z) &EX.

ER {w; X(w) <z} ZBIZ, "X <" &&EL. HEERP, X
D Px EDHEBEABDERIE

F(zr) =P(X <xz) =Px((—o00,1z])

36 / 44



RREFEE FeREHE S
0000000000000000000000 000000000000e0000000

51 2.1
(1) $AE A 2[O%IFBHTT, AR LEHEZ X &§ 5.
(P(0) =0 <0
1
PH{(T,T)}) =— 0< 1
py_ JPUTTD = IR
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