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1.1 Probability Spaces Here and
throughout the book, terms being
de?ned are set in boldface. We begin
with the most basic quantity. A
probability space is a triple (?,F,P)
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Three examples that will be important
in what follows are: Example 1.2.3
(Uniform distribution on (0,1)) f (x) = 1
for x ? (0,1) and 0 otherwise.
Distribution function: ? ? ?0 x ? 0 F (x)
= x 0 ? x ? 1 ? ? 1 x>1 Example 1.2.4
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Let X1 , X2 , X3 , X4 be independent
and take values 1 and ?1 with
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X4 X1 . It is easy to see that P (Yi = 1)
= P (Yi = ?1) = 1/2. Since Y1 Y2 Y3 Y4
= 1, P (Y1 = Y2 = Y3 = 1, Y4 = ?1) = 0
and the four random variables are not
independent.
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The title of the book indicates that as
we develop the theory, we will focus
our attention on examples. Hoping that
the book would be a useful reference
for people who apply probability in
their work, we have tried to emphasize
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This lively introduction to measure-
theoretic probability theory covers laws
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probability is to see it in action, so
there are 200 examples and 450
problems. The fourth edition begins
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At the graduate level it has been very
successful and is one of the mostly
commonly used texts in the country.
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