B, P

o §5.1 PR AR 7% ] (B%)
o §5.2 BHEL-S W1

e §5.3 W[ HI 43R AR = [A]

o §5.4 fTE 4230

WRERY BURLIIT F FEE: B, HEE



§5.1 4 BR 4k e == 1]

o FMTIE X x - x X, ][] A). eg.
n
le_[Xk ={f=(r1, - ,xn) 2 € X, k=1,--- ,n}.
k=1

° E_ﬁ)l'l\l]éﬂ:}ll’;g &yk 7EEle J:EI(]O— /Tﬁﬁa (k = 17' t ,TL).
o HAJINETE:

={+x: Aye P, k=1,--- ,n}.

o fimd5.1.1. 2 &I, HX e 2




o 1&%2 Tk : (xlu‘ T 71.71) — Tj.
o fi5.1.2. (1) 7 ‘(X 9) — (X, F), A2 0TS

2) F =0 (U7, k)
=U<{{$.$k€Ak}.1<k<n,Ak€yk}).

o EH5.1.3. Bf=(f1,,fn):Q— X.
W f:(Q,5) - (X,.7) /12 BACE f, 7T, VE
o BO. WAe 7, f: (X, 7)— (V,7).

Algyoogs = {(@ig1, -+ szpn)  (T1,--+ ,20) € A}

f|$17"'7$¢ : (*’Ei+1> T vxn) = f(xb T vwn)'

o FEF5.14. Aluy o ais Flor s € 110 —ssq T

FEE: B, HEE



o M. #l, BWetr= % x M,
P(f S Al,?’] € A2> IJ J pn‘g(wzlwl)dl’ng(l’l)dxl
A1 AQ

=f fin(A2|€ = 1) pe(dr ).

Ay
o EX5.1.1. p(-,-) : (X1,.%2) > R, (z1, A3) — p(z1, A2) A
MN(X1, F1) B(Xy, Fo) HIEHRERREL, 15:
(1) FlEz, € Xy, p(ay,-) &Fo LRI,
(2) FEAe Fo, p(-, A) (X1, F1) RIS
o # Xy => A, Hp(z,A,) < oo, Vz € X1, Vn, WFRp(-, )
No GRRE. (5 U5z TR,

o #ip(x, X2) < o0, Vo€ Xu, WFKp(-, ) NARMFR AL
ip(z, Xo) = 1, Vo € Xy, WFRp(-, -) WHERFAS s AL

WRERY BURLIIT F FEE: B, HEE



o it(X,.7) := (X1 x Xo,.71 x ), X = Xy x X].

o EHE5.1.6. ¥p(-, ) AM(X1,.Z1) Bl(Xo, 7o) Ko BIRKIH
FBEEL (1) & (3) VX1 Efo ARME L, 3IX Lo
B 00 P o 573

w(A; x Ag) = J play, Ao)pr(dey);
A
(2) (X, Z,p) LTl egEr MR A7, W)
J fdu =j pi(dzr) | f(z1, z2)p(xy, dxs).
X, X

o EFS.1.7(FAME, FubiniZ ). Esp, p(z1,-) = po. JLHS
Bp 18N x po. 35 f BIRAAFLE, T

[ st = [ e [ st

X X1 Xo

= J fdus x =f po(das) | f(xy, xe)py(day).
X Xo

X1

WRERY BURLIIT F FEE: B, HEE



o X =T\ Xp, Z =T, T

o TS 1.9(AMIE). (1) ¥pe AT X0 T %)
B( Xy, i) Mo ARPIEREE. VX (o BRI,
NX E(o AR PIDE L fF15

HA;: J I dxl)JAsz(g;hd@)...

J:4 pn(xla e ,CCn_thCn);
(2) #f N(X, . Z,u) LRI ek BAR A7 AE,
JX fdu = JXl pa(dry) JXQ p2(z1,dwa) - - -
f pn(xlv'” 7$n—17d$n)f(f)'

o EHS.1. 10(%*\@“”) Esp. pr(@1,- -+, Tp-1;°) = k-

WRERY BURLIIT F FEE: B, HEE



§5.3 A B 4EIeAN 2= 8] ) RS 2
o —HIm[MAsIE]: (X, Fp),n=1,2,---
o X =" Xp:={T=(z1,22,-++) 1 2n € X;,Vn}.
o B mn i X = Xy, mny : X = X(ny = [Tjq Xi-
o HIRYE: TE X,y £, 71 = [11_ Tk = 0(2(m));
Dy = {1 Ti= 1Ak Ap € Fr,k=1,--- n}.
o Rmp) BAAX. A IRYERT N (K77 )E%

-1

Q[n] :{ (n) XHk n+1Xk Q ]}: (n)g(n)a

Fig = { A0 *x T X A(n) 697( 1} = T Z -
o fTfl5.3.1. 2 =Jr_ | 2, =¥, HX € 2;

=2 Fn = 0(2) = o(o/) = o({mn, Vn}).




EH (EH5.3.2, Tulcea EH)
B s ([T X0, [T 20) — (X, Fi) WIEESAS R, k> 2.
MY (Xy, 71) B8RP, AT, Xi, [Tl Fi) L#OBEEP {2

(H Ay x 1_[ Xk)

k=n+1

f Py (dzy) f P2($1,d332)"'L Pn(T1, , Tn—1,dzy).

1) (x) LT, = 0(2,) LI (EE5.1.9), v
2) MHMm,) 7287 =7 7 ) LHIMEEP,, v
3) IEMHP, _Pn+1|5; Eﬁzﬁéld Un_1 Fny ERIEREP.

(
(
(
(4) WP o/ ERIBER, T K B).7 = o(r) L.

)
)
)
)

WRERY BURLIIT F FEE: B, HEE



(4) WEMI P, = Pt

o VAe ) = (—1) A € T A =T ), (- M
f d.’El f pQ(,rl’ dx2) .
J IA('n P mn)pn(xly ce ,xn—l, dxn)

° E|'A(n+1) € Z (n+1) i3 A = 7T( +1)A(n+1)-
° A(n+1) I /1(77) X Xpi1: Tn) = T(n+1)—(n) © T(n+1): i1
- -1 -1 / | A,
”(nl)A(ﬂ = Tn+1) © ﬂ—(n+1)a(n)‘/1(”) = ”(nﬂ)(*’l(n) X Xnt1)-
 Pi1(A) = Py(A): #x =

f IA(,L) ><Xn+1 (:’("17 T 7$TI/; 51771+1)pn+1($17 e 7'7:717 dwn—l—l)
Kn+1

FEE: B, HEE



(5) IEBAP 2/ LIIMEER.
o P HA WM. NFIFHP Eg (1)
# ARy, A€, Apy | I, WP(Ap,) — 0.
o MIH(EH2.1.6): WA, Aoy, Ai=>1" | Ape o, N

Z A= A— ZAG%P ) = P(A)=) P(4).

i=n+1 =1
o SUUEIABES: B P(Apy) » 0, Me :=| lim P(Ap) > 0.
[ Z?%El <mp <mo <- ﬁf%%/”n]e<gﬁnm]avn
Kﬁﬁumn =n, :.UIIJ%EE’B = A[n], my <k < mpyr.
o A, fEBAL = w(—l) Ay, T

Appy = 7T(_1 )(A(n) X Xnt1) 2 Appg) = A x X1 2 Ag ).

FEE: B, HEE



(5) MEWP oy b (E).
(] A(n) X Xn+1 2 ‘4(71,+1)' %ﬁl\f@,,
IA(n+1) (l‘lv o axn+1) < IA<n) (‘Tla e 733n)'

0 0< Prpti1(z1) S Prn(m) <1, Hgyn(z) =

J p2($17d$2)”'J IA(n)(xl7 an)pn(xla"' aivnflad'xn)'
X2

o VE: P(Ap) = Pu(Ap) = SXl é1,0(x1)Pr(dzy).
° /Q‘\le ::l limy, o0 gbl,n’ I)_l[JEBDCT,

61dP; — | lim J $radP = >0, (RUEZ®).
X n—=90 Jx,

FEE: B, HEE



(5) WEWIP 2o/ ERIMEAR(2E).

(] 31‘1 € X1 ’TE??E'f(ﬁl(.i'l) > 0.
@ I € A(l 75 001

o (o(w2) =| limy, o0 2. n(w2), HeHg,(22) 1=

J P3(§31,$2,d$3)"'J Lag, (@1, 22, @0)pn(T1, 22, Tp—1, dy).
X3

o 1Ty fifH(Z1,32) € Ay 13 (i) > 0. -+
0(1‘171‘27---)60;‘?1 @,7]—'%'
o MP(Ap,)) — 0, HIP f@ (b)iESE,

FEE: B, HEE



EH (2 25.3.3, Kolmogorov & H)

X P /J(Xk,yk) iﬁ/]ﬁ)ﬁ-?, D‘IIH!(HZO:l Xk,Hzozl Fr) Eagm
P 57

(H Ap % H Xk) — Ii[lpk(Ak).

k=n+1

o iE: Hipy : ([10) Xo 12 #0) — (X, i) NP, BT

FEE: B, wEE



§5.4 AT 0 75 4E AR A 1) (1R HE 0 52
o —JRIAETHEL(X,, te T} H, 8T AT
o FTATE. X =[[,cr Xy :={{n 0T} 2 e Xy, teT}.
o VH: HX; = Xo, Mu: T - Xg AT FHX, {HF “R%E” .
o ¥ /BRF|. Vte T,VU ST,

m o X > Xy, 1o xy;
7T51X—>X5'=HXt, €r—> g = {IL‘t,tES};
teS

sy Xg — Xy, 7sLyoms =my.

FEE: B, HEE



o ALNZEM. w7 X, Fio REL VEeT.
o AIMRYEFTI (I )HELR: |S] < 0.
QSZ{Ws«l (HAt>,AtE(%,VtES}; <Q.SZO'(egs).
teS
o 541 & 5.4.2. Ds, 2 = Ugcr 5|« 25 ¥ Ha X,
o M543, o = Uscr |s)<o0 Fs fREH2 2.
544. F :=0(2)=0(«), H

F=o({m,teT}) ={ng'A: Ae Fg,STIHI}.

o 1l + 1= 0 (Uper ™ " F1).
o VE2: WEH.Z = {7r§1A cAe Fg, S H} o REL

FEE: B, HEE




o MBHLIZHE. (Q, ) F(FEA) W= [H].

FRRAET M “II” . W%l e T, BUEZRA(X,, 7).
o fi Q> X3, VteT.

o= {fot e T) MND — X = [T,ep X, HIBGT.
o SEH5.4.5. LT = [[;op Fi. M

Fi (7)) > (X, F)iff f,: (7)) > (X4, F), VieT.

o i (Xy, Ft) = (S, ), WL f EFEHLLRE; FrS J(BOHE =S
8] RS FRf(w) = {fe(w) : te T} e ST NHLIE.

WRERY BURLIIT F FEE: B, HEE



(1) Vo= 1, 1, ,t, € T HAMFE, Py, ... 1, BE LHITE.
(2) Xty -ty BMEREEH(D), -, t(n),

By ot (H%) = Py1), i(n) (H At(i)) :
i=1

=1

(3) Pt1,~",tn7tn+1 (H?:l Ati x R) = Kk

o EN54.1. HP = (P .4, :n=1 01, b} R L=
%, TIFRE R AR

o HI(2) AIE X Ps, VS ST, |S| < o0.

o H1(3), |S| <, Uc S= Psorg’,, = Py.

FEE: B, HEE



EH (£ H5.4.8, Kolmogorov &)

P RAASE, MI(RT, ) LeymEP, #43

P(rg'A) = Ps(4), V|S| <, Ae %BR.

o Fy = {777?01(14) : Ae Fp,, Tom 41},
o Step 1. (31H85.4.6). [EEFHIMT, = T, 5& LP(ng, A).
BT, PRI S: tr, e, -+, N1, 2,---.
Hn — n+1 AHZS, P2 A R SRS bk R R Ak 23 00
HTulcea EH, v.
o Step 2.1. (51¥#5.4.7). M AFmS RE. HEAHE, v.
e Step 2.2. M AFMTy RE:
Ty, Ty W15, npt Ay = mp| Ay WP (Ay) = Pry(As).

MEER) BERLIIT H FIMEH: xIH. EEE



Step 2.2. X AFMRIT, RiE.
Ty, Ty A, W}llAl = 7T521A2- M Pr, (A1) = Pp,(As).
e Ty=T1uT5 ﬂﬁ” @U, TTy—T, © Ty = 7Ty, E&

—1 A7 =1l =1 ANyA -1, A -1 )
7I'T1 Al — 7TT0 (/A]})*}le A]) == 7TT0 ‘4(;, /E\:CP, A() = “T()H]\ A].

o AFEM Pry(Ao) = Pry (A1), HfAg = Wfol_,TlAl, ap,
Pry o W;01—>T1 = Pry, (E‘gﬂ) )

° 2 = USQT1,|S|<OO Qg VR, Ho(27) = I
LHS 5RHS #@& MR, /£, FAHES%E, #v.

FEE: B, HEE



Step 3. P A%,
o WA, Ay, - € BL, FIHIAAL.
o 3T, € T A%, B, € B 134, = n;' By.
o Ty = Tn. Pr, /& Fr, LIOHER, v,

FEE: B, HEE



EH (5EFE5.4.9)
(R, Bg,P,), te T RAE=H. MIIRT, BL) LemEP, %3

P({w:my, € Ayi=1,--- ,n}) = | [ P,(4i).
=1

] ?3'5: XHEIEEPEGP iaj"thETPt-




