
Probability Theory - Part 5

Probability space
sample space -algebra probability measure

Example: first throw a die then throw a point into the interval 

possible outcome: probability?

First probability space:

Second probability space:

event
new probability space

product -algebra product
measure

satisfies for

Definition: Probability spaces:

Product space: defined by:

elements:

cylinder sets

product -algebra

product measure

Example: throw a die infinitely many times:

Product space: product -algebra product measure

event: "At the 100th throw, we get a six for the first time"

times


