
Probability Theory - Part 3
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"finitely many outcomes"
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"uncountably many outcomes"

discrete (abs.) continuous

sample space finite or countable set

(Example: Heads, Tails

sample space uncountable
(Borel set)

(Example:

-algebra -algebra

probability measure

is completely determined by for all 

if we have pairwise disjoint sets

-additivity:

probability mass function: with

Define:

probability measure

can be described by

probability density function: with

Define:

measurable!

Example: unfair die Example:
throw point into interval

with

Hence:

Lebesgue measure


