DEFINITION 1.1 A probability space is the triple (22, F, P) consisting of a
sample space €, a o-algebra F of subsets of 2, and a function P defined on F
that satisfies the axioms of probability:

1. P(A)>0forall AeF.
2. P(Q) =
3. If A1, As, ... € F are disjoint, then P({Uo; Ai) = 3 ioq P(4s).

PROPOSITION 1.1 Let (Q,F, P)‘be a probability space and let A, B, and
Aq,As, ... besets in F. Then

1. P(9) =

2. P(A) <

3. P(A)+ P(A) =1.

4. P(ANB)+ P(ANB) = P(A).

5. P(AU B) = P(A) + P(B) - P(ANB).
6. If A C B, then P(A) < P(B).

7. If A;, As, --- are mutually exclusive and exhaustive, then P(4) =
221 P(ANA;).

8. P(U2, Ai) < 3°i2, P(A;)  (countable subadditivity).



