SESSI'OV\ 5



Exowples of Probability Spaces 5.1

E‘X.ié.‘ Let .»8— Le a oC)'Vti"'e SQWf/-é_ Sface
aund let F(2) be the fooupl‘

set o-.p _2__

L”‘) 7;’ wa) = | .
weé 3 \
'-Ik;s ﬁwc*ﬁow 1< (‘a//ec/ ~l e TP“)LQ,L,/,«%V

wass “ﬂ\lt/c'ffdi‘ flgm_p) .



wWe catv use —+ le FM-@ 40 5.2
SFZC;‘;/ ~+he Fl‘o L. wmeasure 'FC.') :

—

PA) =D pw) , VA & F.

w e A

P—”&:$ Wt/l Le & \/alli‘/fra_l). iUl l .

n. . l:;(wS :’P(in) ) V‘U\)e&—'

~

n.b. F[w) :/P(%wB)) | Ywe 2 .

————



¥ES‘~2-: A uniform fMMF 5.3

let 3 =Fw,wWa, -, Wn3 (Finite 2
et T -®(L) , P = 2]
, Ywe

weé A WEA
- - 12;1. —_— ,Agi
we A N
Clossiey)
Pfa a__flf ,A )
- — , YA e &

19



E'X:B %thqua’ Pm:p 5.4

- I
*21: io\‘tza"'|ﬂg )[2—\""‘+

—_ n+|

| F | 2

F = 3D

—
—

)
m-k : ae)l o]

prfs kY= (4)attrad
k-‘-O,',.-- rn'

n!

where ( I<> k' - k)l
T

. n
' n cLIO%e k

PA) = 2 \o(k) . 7 A e I

ke A



Ts +this plk) o valid F'”“p ? 5.5

n-k
(M clequY ) F(L) = (,,_} K Ci—a2)” >0,
~

"
o o =
ll MqB’F S[«)uo "f[‘“‘f[ A )
“ (L)t <
| S

&(eKP(‘Cfse)
'* BM@M‘“’ Weorewc:
m _
n __ w k(¥
(a+b) “2(k)o‘ b
=D

a,belR (or abe C >\_
—‘(Pﬂ{’w

er v(vu/ “Fwd nqwtlaed‘g

\/ou s&eulcl meuxowrae '—rae Brotowe |
We W'“ UsSe !J‘ Wow\[ ‘+'(/146’S A "fk? cou/s8€ -



Ex.d The Geometric pmf : 5.6

2 =50,1,2,.. 3 (3_:2!,2,3...2)
F = (3

S
PM—’?: P(k),—_— ([-—a\a . O\e(D,l)'
k=0,/,2,...

PCA) "‘2_: F(’t> = =] (r—&)a"(‘ VAed
ke A ke A

Te thie o valid ng’
1) FUCB - (ralat 20 | k=0,1,2 .

(1l PL3Y = % (f—abah =7 (exefcee )
k=0 .

(198
* H’tvl'F' - 2—" ak = _,__. y {a’ < 1 .
k=0

) —c¢



Ex.5: The Foisson Pm?: 5.F

_22_*: ZOIIIZ‘,.. g
F = LD

EV‘*'Q: F“C)z_’—— ) '
k! A >0.

ke
ot Thie o \/Q{.’J (JC{§?
K <A
(,\F(LBF"\E’/’ Z0 , k=0 12,
k,_‘s_o_ )ke—'b y
Q\B ?(-’&5 — %'D = = 1 (QI((PI‘Crse)
k




Let!s lool &t an uncountable | =%
Savul) le sche 2
£q. _3 =K

F = B(R)
P() - How do wve ds Shis,

We (vt'h‘OQIUCe ‘T"UZ PTOLQL(’H-T/ QI'Q"'S‘J,I

ﬁ“—""‘:"‘ (PJS:) ~1o atssuj'm fda[aqL;/\'vl«'fﬁ
PCA) : whete A e Rlr).




Properties of ke pdS: 5.9

’ (ov dS
A Vro Lce ‘DLIUL‘/ o‘PVLS\“'?l ;F-\:tvtc"( v Cr )

;S ) (o] 7(:(V!.c_ (Ou ‘—fLLd--/_ VuaPS 'Tl/vQ
Sqwrle s’ﬂace 2 =T ;

£ 1.8 >IK |
9"'('(':5-#7':"’) "fld_?- 5:0”6»0\'«7 Fror?r‘,‘les -
Gy Fey2o0 , ¥relR

. O
(1) j £y de = |,
— o




Cident o vel: d JF Fir), we 7€+°‘ 5.1D
\/Q[l'l- rrolpq‘o;l»‘#‘ M?asude ? CB

S o3 owt( A < B cIe ) b\/ ru""fjlq “j S
“"PCR) = 5 SeYd rr = j Fery Cl\)dr
Py

where 1 (r) = {l,reA
A o)rq':-A

s called —the udicator SuweTro ot
fhe 5&'1" A




_9-—:‘ Do es ?(A’SZ j 'J((r\'ff__(!\)c[r 5.l

jfde [ \/q(fcl ddroL. yu-e asu @
for —e\/CN‘y A € 'BCIR):?

Coug('oler The Z\eouqnm rvv."F??lfq l

j :JCCr)' _/LACH} dr
- [ Jejc\lvt-em/ ey cwu/

] :‘-_-‘- w'[l L < er’

A tkaT (e an wferval-’
A= (a,b) orF [Ca.b] o< b,

o _T‘fg o lso well e/efw:ea[ Lol an A
\ 'F vvt_l'(’l‘\/ulss

@7\,«:4, -+ o0 et Ev’u?LQ_ wnuAafown °




EKQIMPIQ of o set A where the Kiemann 12

;n'fe?;q/ does not exist
§qvf©se T MHave = FJ—F
1, 0crec]
e = L Lo, 'r:\' ) z O , =lsewhere -

L-E‘E' A b @ = fq+womq( vt\twt):el/& N
PLIAYF PC@) f £er) - {‘(r) Jr
j 1. (el 4

OIOES \/(O_‘C 'e"('é‘)- s o QlemWVl 5\4",_7V¢c[



=

For o [iemann yut
?V&' '7"0 e '

= i

lim  Sum
N—>50

N =>-0o

s Oi )
Q,!//s’f ra 7///3 casé

. —Tﬁe méWﬁ'VlV’ Ff
2% 7[‘01/ O/dPS'

—



