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V =9W�E?X/AFE�Y[Z
(A) = 0.2 \ Z (B) = 0.3 \ Z (ĀB̄) = 0.5
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ĀB̄
e5fiG�kFY�AFk�jqBFY3HqE�b x	E_jtE�jqE?��8�Y�A�sJE?Y5v5jlG�E?sqHLBDbgCFkFHqY5BFCz=�=�=>=?=>=�=>=?=?=?=>=�=>=?=>=�=>=?=?=?=?=?=?=>=�=>=?=>=�=>=?=?=?=>=�=>=?=>=�=>=?=>=�=>=?=

P =9W�E?X/AFE�Y
ξ �>����� � �D�<��� :�BDbg�/jqG?hgY��5jq8?XFf/:�cDbiHqkFG�� \ ��E?bgA�8?sqHq8�CFE�f�H�B [a, b]

fiY�HJE?sJ:�BFbibgr��#e)�/b/:/E�jqG?f } E?ba=2�*r5v�x	r5C \F� kFX/A+Z (ξ ≥ x) =√
2 − x \�� B x ∈ [a, b]
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8�slHJ8?C/8>H \ ξ E?bgk/jqG?bdcFj }�~ X/XF:F8�Y�AF8>H�8�jtB�Z (0 < ξ ≤ 7/4)
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jqG�cD�#�!C ~ bguFY�e<uFG�I�v�kFe<kFG?e)B�=3��cFY�A } 8�biE�CF8����)E�Y%HJE � E?H�x ~ C�E?G?H���E?X { hgsx	r�C%bgE3BDG?H�fgj \6� k/XFAfgjq��8>Hqbg8�jqE�j¡ �fdjq��8?Hqbg8�jLY�8�biC ~ bgf�CFk/�¢e�fgY5c � fg�FsJ�Fb� �:�BDsJfgc � fg�FsJ�Fb�:�BDY�`£EMjlG���| \�� B{ B/|wB#HJcFsqX/A/BDC�C ~ bguFY�e<uFG�I�E�C \ 8_j¤E?X/A[v�kFe<kFG�e5B�BDG¥u/jJjqG?E�j�H�cDsJXFA�E?b } 8?s \ =�=>=?=?=?=>=�=>=?=>=�=>=?=?=?=?=?=?=>=�=>=?=>=�=>=?=?=?=>=�=>=?=>=�=>=?=?=?=>=�=?=>={ e)|oB#HJcFsqX/A/BDC�C/uFG?HLY�E��¦HJE�jqG ~ Y�CwC ~ biu/Y�e5jl8�XFE?H \ 8�jtE�XFA3v�k/e)k/G?e5B�bgE?X } E?b x	E?e�e�E?X/A�HJcFsqX/A } 8?s9E�b \ =?=?=?=>=�=?=>=�=>=?=>=�=>=?=?=?=>=�=>={� |oB#HJcFsqX/A/BDC�C/uFG?HLY�E��¦HJE�jqG ~ Y�CwC ~ biu/Y�e5jl8�XFE?H \ 8�jtE�XFA3v�k/e)k/G?e5B�BFG+u�jqjqG?E_j�HJcDsJXFA[E?b } 8?s_=�=?=>=�=>=?=?=?=>=�=>=?=>=�=>=?=?=?=>=�=?=>=�=>=?=

T =9§¨��c/jlk�v�fgC�jlk/sqe)BDY�cFbibg� }�~ XFX/:F8?Y�A/E?CFE?H#C/u/jJj ~ C�u�jqjqG?E�BDGoE?bdjqI�jqkFsJe5BDY©cDbgbi�/C�CFu/G ~ btBDG�G�BFb¤B � BFbi��BFG?G�BFb \ BD��E?bgA�fiCªBFG8?sqHqE?bg��E?G�8�jqfDHJBFslHJkF��cDY�A�B \ 8_j*B � BDsJ��BFv�fgC+jqkFsJe5BFY¥cFbibg�FC+CFu/G ~ b�BDG�G�BDb \ BD��E?bgA�fiC¥BDG�8?sqHq8?C�C/8�jqG?bgE>HqE?H�HJBFslH�BDbg��BDG?�tbgE?X�jlG���CFE�e�e� BDbg��BDGF;8?sqHqE?bg��E?G�8�jqf)H�BDsqHqk/��cFY�A<;
Ω E(Ω) R [0, 1]
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;

[0,∞) R [0, 1] ΩU =9«¬kFY5v�x	r�C3C�f�8�j¤e5fiG�kFY�A�h�H�jlr�C[e)E�B#HqE�b x	E_jt:�BDbg�/jqG?hgY��5jl8�X¢HJ8>HJE?bg8>H�y
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