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i . T h e Riemann integraldoes n o t ex is t i n th is c a s e .
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B u t h e re , w e have 6 . 3
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2 . I f t h e integrand h a s bounded
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w e calculate probabilities a s
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w e interpret t h i s a s a Lebesgue integral,

h ow e v e r f o r "friendly functions"
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w e compute t h e value o f PCAJ

using Riemann integration.
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Binomial U n i f o r m

Geometric Exponential

Po i s s o n Gau s s i a n
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knowing t h a t ① h a s occurred may

t e l l u s something about whether

o r n o t A h a s occurred
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which i s undefined.
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6 . I SFac t : I f P C . ) ( f r om (S ,F ,P) )
i s a v a l i d probability measure ,
t h e n P C . I B ) i s a lso a v a l i d
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Proofs: (exercise) verify
t h e a x i o m s o f

probability h o l d f o r P C . I B ) .
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( s , F , P C . 113))

n ib. ( S , F , PC. 113)) i s a va l id prob. space
b e c a u s e ( S , F . P ) i s a validprob. space.


