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Probability over uncountably infinite spaces
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Collections of allowed events 6 algebras 6 fields

A collection F of subsets of 2 is a 6 algebra if
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Collections of allowed events 6 algebras 6 fields

A collection F of subsets of 2 is a 6 algebra if
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Defining the uniform distribution over 0,17
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Borel 6 algebra also over IR
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Lebesgue measure

Also extends to 0,139 Rd



Random Variables

Discrete Case Uncountably infinite case
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Random Variables

Discrete Case Uncountably infinite case
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Expectations
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Continuous Random Variables
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then X is called a continuous random variable

with density function f n
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What about all the other stuff

Continuous random variable X with density f
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Markov For non negative 9 x I
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Multiple Independent Variables
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Gaussian Random Variables

A specific very useful continuous random variable

162 density rix e
1 5 202

PM 6 VIT 6

Normal distribution
with mean µ variance 6
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