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EARNEREDES

Q NEREST, QO={w,,...w,} £T5. BEXR
w; DEEHFEFTMN

P({wz}):pm Z':].,...,TL
THOT, pt +p,=1 &TH. CDEE, R
ACQ DHER%E

P(A)=> "p, AcpQ)

u),,EA

ELTENDHSD. SDEE, P (F o) EDOAEEME
HEETHD. QO ERESLDT, P THEED
NEEH LTS,
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BAZRMNAIEEEDEE

EHE 1.5 QHAEEET, O={w, w,,...} &L,
{plap27“'} (& «
p,>0(i=12,..),> p =1

ERETEDET D COLE EAA o, ORCS
HR%EP({w))=p (i=12,...) &L, E5IZ
P(A)=> "p, Acp)
w;€A
EEET D COIIITEEIN=P IE B= p(Q)
LTOEEBEHEELT, (P1), (P2), (P3) BLUSE
2% (P3) Zimf-LTULVA.
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ya =R

TARTR O AEHLHE, HBE, REEE
REAF2E5IBE, TRTOESIZHEE
DRABEFH-T LSRR P 2 EHTZ0H
B

D BANLGEROETY MEED, ChoDE
SEECRIMEo-EAHEERD.

) COESH - ESRDFEEERDEE 1.6
RSN,
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FIE 1.6

FE 16 MEQ DEEOBIEAIEET S, COES
MEESGRIMG - EEHA—BHICEETS. ChE
o [M EBE MALEREND QO LD o-EAKENS.

L)
M={B} % MEE o-E&H BOEELTS.
B =B
LEETHE, MCB,, Be MIZBID A, YBeMIZHLT
BCBTHBDT, Bl MESCBIDo-EBKTHS,
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RLUILES

Q=R=(-o0, c0) T,

M=J,= {(a, b]: -co<a<b<oo}
DEE, 0[J))=B, LEE, Th#E 1 RoRLILERGEL
WS RUIILEERICETAEEERLILEE LS.

FKALLGNEES; (g, b), [a, b, [a, b), (—o0, b], (—o0,
b), [a, 0), (a, ), {a}, FAKE, FAKE, FTITATK
LILES. ChiohRUILESTHDZ LR, FIZIE

(a,b) = U(avb - nil]a [a,b] = ﬂ(a - nilvb}
LES L ESTREND, -
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REE LTS

(R, B,) EDFEEP (X, 2LDIHE, XD (1),
(2) ZH1=F RS o) DEAELTERSN
%.

LFARTH 2 =L T f(z)>0,

2. f f(z)dz =1
FTiahs, EED q, b (a<b)ER ITHLT
b
P((a,b)) = [ f(x)da
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E 5

Bl 1.11. (1 REERS T (HIRRIE)). pe
R, 0>0 £EFHEE, EFEDa, b (a<b) ITHL
T

P((a,b]) = 1 L/;b exp {— (@ _05)2 ] dz

2mo” 2

ERBDIIGHERE, T 1, DE o? DIER
2 (I RBE) LS.
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m RTRUINEEHE:

J= {(ay,b]x---x(a,,b,]: —co<a<b<oc0, k=1,...,m}
&L, o J,|=B,, £EE, ThE m RERLILESERENS. —#
IZ, ZDOORRIZERM (Q,,8), (2,.8,) 52 ont-&E, BEZM
0, xQ, DEBREET& {AxB: AcB,,BeB,} hbEKIND
0 xQ, LD o-L&K

By xBy=c[{Ax B: A€B,,B< B,}]
% B, & B, DEM -8 &, (0,0, BxB,) & (2,8,) &
(,8,) DEFEAAZERENS. BRI (Q,B), i=1,...,m Z0H
LRETHEE, O x---xQ, LD -EBK

By xB,=0[{A,x:-xA,: AeB,i=1,...,m}]
# B,,...,.B, DEIE - &K, (Q,x-xQ,, B x---xB,) &
(Q,B), i=1,....m DEEAAEFMENS. COLEE, m RTHRL
LEERE L RRRVILEEHRDERE o-£ &K, T

B,=B,x---xB,
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e

HIEERZDETIALELT, FEERZEM
(Q,B,P) MBEASINTINSET S CORERZ
MIZBEWT, HDHER B HES-EVHIER
NEZoNf-&E, TAIZER (Q.8) ITxLT
EDLIBHEERAEEZEANEEINTHSS
m?
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Example 1.12

() 188528 DA—F A L1IMDA—FEHRELHTHITE
EZD AREHEIN=A—FDRAR—RTHBESE
BN EZoNTEE, EQSIBHEREZEZINIE LD,

(&) BARZERMIE Q={5,,...,813,t,-- 130} EL, IWEHIN
F2HA—FRBRRAR—FTHZEVNSIERE B:{517~~~,313}
ETB. COEE, BERARDIHEERE
P({s}B)=P 5({s})=1/13, P({£}| B)=P 5({t;})=0
EFTNIEEKLN.
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KHEMETHEEDER
£ 1.3. (0,B,P) ##EFEZEMM, A, BeB &L,
P(B)=0 &9 5. CDEE

P(AN B)
P(B)

P(A| B) =

EBR BNERONTILEDER A DFH
f1& 3 (Conditional Probability) &LV3.
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T 1.7

EH1.7. (Q,BP) ZHERZEMEL, BeB T
P(B)=0 &9 %. BEEEL, AcB IZxLT
Py(A)=P(A|B)

EBL ZDEEPL I (Q.8) LOBEERTHS.

(EVH)
0<P,(A) <L P,(0) =1, PB(U;Aj) =
ST Py(A) (LA N A = o) EREIERL
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EH 1.3 &KUY,

P(A;NA,)=P(A,)P(4,A;)

P(A,NANA3)=P(ANA)P(A5]ANAy)
:P(A1)P(A2|A1)P(A3|A1HA2)'

CORBRIFRDFEEARICHIRSNS.

P(A4,NA,N--NA,)

=P(A4,)P(4,|A))P (43 A,NAy)

xP(A A NANA) % xP(A4,]ANAN---NA, )
=1L, P(A4,NA,N---NA, |)>0 &EF 5.
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Bayes MDA

E1.8 (Bayes DAR). BKRFI {B} IXEL
2R T, BB, P(B)>0, i=12,..., N2

UB =9
i=1

L9 CDEZTEED AcB, P(A)>0 ITHL
T!

P(B, | A) = L BIPA[B)

> " P(B)P(A| B)

FEFELETA, 201244 F24 F: P17

EIE1.8MDEEBA
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Bayes AKX DRI (1/2)
HITO&ER, B.,B,,... DL\IFTnhHEIY, *
DEEBTER A NEC1-LF 5.
« BRER ADRIDEIDOIL.
s BERER ADBIoHROIL.
P(B,): BRIERERBIZHLTP(B)ITER A
MNRIDHNEZONTWSIHEETHIHND).
« P(BJA)BRERGERANRBISETEZD
NBMHEETHZIND).
BayesD AR (&, BERMERIIBFERZANT
RINBDIEETRLTS.
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Bayes DA DEEIR (2/2)

(BIFRTR) 2 ERBESRERICHLNT, 55 1 ERBERERIC
KYUEZR B,,B,,... DLWTFIMHEETY, 5 2 B
B%%%ﬁl:é:U%% ADPFREIDHET D CDEE,

B 2ERBICER ADRBIo-EE, F 1R
7:%;9; B, BTz NI EHRER
P(B,|A) £RH B2 BayesD AL TH.
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FE 15

EHE 1.8 [ZHT B, ,=B,,,= =0 &8,
REEZENERED Bayes DA

P(B )(A\B)
P(B, [ 4) = S P(B)P(A|B)

55
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Example 1.13

BR2DDBIEHLADN-5EMN3DH5. F51D
SIHLICIEmAELEDAIUNA-TEY, 582
IZI%, —AD3IEHLIZZDa -t EDFIEH
LIZEREDaAU N A-THEY, 583D 5|1EHLIZIE
WAELEDAIUNASTVNDEDET S. 855
DR LIGEY, 5SIHLESHITI-ECAEOaIUN
ATV = COFEDMADFIEHLIZENDaSY
BADTWAHEREZRD K.

HEFERSTA, 201244 524 H:P.22

Example 1.13 MfE%

FEFE/ETA, 201244 524 F: P.23




