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Law of Total Probability

Law of Total Probability

Law for reasoning
about probability

by cases
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Law of Total Probability
A=(B NA)U(B,NA)UB. NA)

Pr[A] = Pr[B,NA] +
Pr[B,NA] +
Pr(B;NA]
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&l Law of Total Probability Law of Total Probability

A:(BlmA)u(BzmA)u(BsmA) A:(BlmA)U(BZmA)U(BsmA)

Pr[A]=Pr[A|B,] Pr[B,] Pr[A]=Pr[A|B,] Pr[B,]
Pr[B,NA] + + Pr[A|B,] Pr[B,]
Pr(B;NA] + Pr[A|B3] Pr[B;]

'y, Law of Total Probability
If Sis disjoint union of By, By,..

Pr[A]l= D> Pr[ANB ]
= ZPr'['A |B]-Pr[B ]
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