
Del A Milton & Arnold, Chapter 2, OH no 1Axioms of probability1. Let S denote the sample spae for an experiment. ThenP [S℄ = 12. Let A be an event. Then P [A℄ � 03. Let A1; A2; A3; : : : be a �nite or an in�nite olletion of mutuallyexlusive events. ThenP [A1 [A2 [ � � � ℄ = P [A1℄ + P [A2℄ + � � �Notera skrivsättenA1 [ A2 [ � � � =[i AiohA1 \ A2 \ � � � =\i AiJämför medP [A1℄ + P [A2℄ + � � � =Xi P [Ai℄

Del A Milton & Arnold, Chapter 2, OH no 2Theorem 2.1.1:P [;℄ = 0
Theorem 2.1.2:P [A0℄ = 1� P [A℄

General addition rule:P [A1 [A2℄ = P [A1℄ + P [A2℄� P [A1 \A2℄
Notera även regelnP (A2 n A1) = P (A2)� P (A1 \ A2)

Se exempel 2.1.2 oh 2.1.3, sida 27�28

Del A Milton & Arnold, Chapter 2, OH no 3De�nition 2.2.1: Conditional probabilityLet A1 and A2 be events suh that P [A1℄ > 0. The onditionalprobability of A2 given A1, denoted by P [A2jA1℄, is de�ned byP [A2jA1℄ = P [A1 \A2℄P [A1℄
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Notera attP [A1 \A2℄ = P [A1℄P [A2jA1℄

Se exempel 2.2.1, sida 29

Del A Milton & Arnold, Chapter 2, OH no 4Theorem 2.4.1: Bayes' theoremLet A1; A2; : : : ; An be a olletion of mutually exlusive events whoseunion is S. Let B be an event suh that P [B℄ > 0. Then for any ofthe events Aj, j = 1; 2; : : : ; n,P [AjjB℄ = P [Aj℄P [BjAj℄Pni=1 P [Ai℄P [BjAi℄
Lagen om total sannolikhet sägerP [B℄ = nXi=1 P [Ai℄P [BjAi℄

Se exempel 2.4.1, sida 35-36



Del A Milton & Arnold, Chapter 2, OH no 5De�nition 2.3.1: Independent eventsEvents A1 and A2 are independent if and only ifP [A1 \A2℄ = P [A1℄P [A2℄
Sats 2.3.1: A1; A2 är oberoende , P [A2jA1℄ = P [A2℄Se exempel 2.3.3, sida 33De�nition 2.3.2:A �nite olletion A1; A2; : : : ; An of events are independent if andonly if, given any subolletion A(1); A(2); : : : ; A(m),P [A(1) \A(2) \ � � � \ A(m)℄ = P [A(1)℄P [A(2)℄ � � �P [A(m)℄

Notera skrivsättetx1x2 � � �xn = nYi=1 xi
De�nition: Oberoende försökTvå försök är oberoende om det för varje händelse A1 i det enaförsöket oh varje händelse A2 i det andra, gäller att A1 oh A2 äroberoende. Att tre eller �er försök är oberoende de�nieras analogt.


