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Ω /.%% )* %&+ ,-&$)/& p : Ω −→ R0 12)2 )* &/&3&#4%$)5# %&' *-20 $2%$6

p(ω1 + p(ω2 + p(ω3) + · · ·+ p(ωs) = 1(7, p(ω1 = p(ω2) = p(ω3) = · · · = p(ωs) = 1
s
0 1# %88 $2# ,-&$)/& p &!" /.%%$./#$%&'$()&$*+ *, -'*(.($/$&0 *1"' &!" Ω /.%%3 !"#$%$&# '()   !" +(,$" " #$%&'&()(, ( ,#'"℄ "#$ Ω 9# %&+ s3#8#:#&$ 8%**0 %&' p 9# $2# ')*$;)9-$)/& /, <;/9%9)8)$+ /5#; $2%$ 8%**( "#$

Z = 2Ω( =# *2%88 /&*)'#; % ,-&$)/& P : Z −→ R0 12#;#
P (A) =















0, 12#& A = ∅,
p(ω), 12#& A = {ω},
∑

ω∈A

p(ω), 12#& A )* % 8%** /, %$ 8#%*$ $1/ #8#:#&$*(7$ )* &/$ 5#;+ ')>-8$ $/ <;/5#0 $2%$ % $;)/ (Ω,Z, P )0 12)2 #5/85#' ,;/: %<%); (Ω, p)0 )* % <;/9%9)8)*$) *<%# )& $#;:* /, )$* %?)/:%$) '#@&)$)/& A*## BC℄0 <( BDEF( G-2 % $;)/0 /; H 12)2 )* $2# *%:# H <%); (Ω, p) 1# %88 &!"#$%'"&" -'*(.($/$%&$ %-."3



  !  !"# $%&()* +&," -./0/(" !"#$%$&# '()  !"# %&!"#'(%) *&+,-! +. ,('&#!# *&+/%/(0('!('*%#'℄ "#$ %& '&&%(#) $*'$ (Ω1, p1) '+, (Ω2, p2) '-# ,.&-#$# 0-12'2.3.&$.&0'#&) $*'$ Ω1−2 = Ω1 × Ω2 = {(x, y) : x ∈ Ω1 ∧ y ∈ Ω2} '+,
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8 : p∗8(2) = 1
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