
Probability Theory - Part 11

event spaces,

(abstract)

random variable

Definition: Let be a probability space, be a random variable.
with Borel sigma algebra

Then defined by

is called probability distribution of

Proposition: is a probability measure.

Proof:

        is a 
probability measure

additivity:For Choose pairwise disjoint.

Then:

So: pairwise disjoint.

And:

        is a 
probability measure

Notation: If probability measure and , then

Example: tosses of the same coin
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