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Figure. 1.5. Illusttation of Proposition 1.1. The sample space is Q - Q:111 !1, 
11'J* area of a set / is

*i.f to it8 probability P(A).Tle upper left panel shows P(An B) + P(An E) Lj(a). The uppet right

panel shows p(AuB) = P(A)+P(B)- P(AnB). The lower two panels show that Ui=, .A, = Ui=r.Ai where

Ai=drand ei=-*nf-tU=i+lf.Therefore,P(Ul=, A;)=P(Ui=rAi)=Il=, P(A)SDi=r P(A;)'
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