Definition (Measure) Given a measurable space
(S,3), a measure is a function p : o — [0, c0]
such that for every countable I and for every
family {A; € Z}ier, ifVi,jel. AiNA; = 0, then

n(lJ Ai) = Zieru(A;)
el

Definition (Probability measure) A proba-
bility measure is like a measure (the elements
of > are called events) with the difference that
u o — [0,1] and that we additionally require

p(s) =1

Proposition u(A) =1 — u(A)



