
DEFrNrrroN 2.1 The pair (t), F) eonsisting of a set o and a a-algebra ;rof subsets of o is called a measurable space. A function X mapping a measur-
?!i: :p.rce (o, f) into a measurabre spac e (x ,;t) is a measurabre function if;g-t (,4) e F for every A € A.

DEFINITIoN 2.2 A random variable X is a measurable function mapping
the measurable space (tt, F) into a measurabre space (x , A).
THEoREM 2.1 rf X is a random variable mapping the probability space(Q,F,P) into a measurable space (N,;[), and

px(A)="[x-,(/)] _el{,€o:x(,).r}] , Ae A,

then (N , A,P;) is a probability space.


