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Section 1.3. Distributions.

Defin . We say that an event E is partitioned into events
ExEz

, ...,
En if :

(i) E=E,UEzU ... En Ez
E

and
(ii) Ess Ez , ..., En are

El E4 EsS

- Ej
mutually exclusive ,i.e ., R

EjnEr=0 for all jik ES1 , ..., n3 and jtk

Rules of Proportion and Probability.

Let # be a function on subsets of h satisfying :
(i) nonnegativity : For every event E : PLE]O

(ii) additivity : For every event E and its partition En , Ez, ..., En,
we have

P[E,] + P[Ez] + ... +P[En] = PLE] (think : AREA
or MASS)

(iii) "total one" : P[t] = 1

Then
,
I is called a distribution or probability over1.

Example
.Two fair coins are tossed.

E=[both results are the same]
En = GHH3 form a partition of E
Ez= [TT]

& PLE] =PLET] + PLEz]=i + G=










