


















ECE313 MATH362 PROBABILITY WITH ENGINEERING APPLICATIONS

LECTURE 9 CONDITIONAL PROBABILITIES

TOPICS TO COVER BASED ON CH 2.31

CONDITIONAL PROBABILITIES
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PROPERTIES OF CONDITIONAL PROB MEASURE

PCA 0 and B and C are some events

1 P BIA 0 HOLDS BY DEF

2 PCBAI P BeA 1

Bill 1

IN GENERAL E E2 ARE DISJOINT PIEVELU 1B PIE B PCEzB

PROOF PCBIA É PLf PCBCIA Ifff

j
AB B AND BC ARE DISJOINT BY DEF

AB AND ABC ARE ALSO DISJOINT

fi
AMB C A and AMB CB A B

DISJOINT

PIBIA PIB IA ppf

1 B4
Axiom P 2

1
11 1 AB UAB A



3 P 21A 1

PROOF PINA F É f Pff

4 PLAB PIA P BIA

PROOF P BIA
P DIAB PCA PCBIA

5 PCABC PIC PIBIC PCABCI ASSUMING P BC 0

PLAIBC PETEY

714
2 Property

PABCI PIC PIBIC PCABCI

PROPERTIES 1 TO 3 P IA IS ALSO A PROB MEASURE


