Probability theory: structure (definitions)
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p(x) probability of
— the realization of X
0 f()dx 1

Probability theory: mathematics (necessary properties)

Three postulates: 0 < P(A) ; same for P(B) — P is a non-negative measure

P(AuUB)=P(A)+ PB) - additivity of the measure
(A and B are disjoint events)

PS)=1 — upper limit of the measure

Additional property: the empty subset @ is also member of the set S
—> Thus, the set S is closed for set operations

A closed set with a limited finite and additive measure is called

o-algebra (sigma algebra)



