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Law of Total Probability

Assume that A1, . . . ,An form a partition of Ω, with P(Ai ) > 0 for all i . Then

P(E) =
n∑

i=1

P(E |Ai )P(Ai ).

Proof

We proved last time that

P(E) =
n∑

i=1

P(E ∩ Ai ),

but this is the same equation!




