
Probability Theory - Part 9

Independence (for events)
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independent?
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independent!

We want: and

Example:

independent!

Recall:

Definition: be a probability space.Let

Two events are called independent if

A family          with          is called independent if

for all finite

Example: 2 throws with order:
uniform distribution

"first throw gives  "

"sum of both throws is  "

are independent

Example: throw a point into unit interval
uniform distribution
density function

withfor
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indicator function:
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For two independent events              we have:


