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Def :
A function µ : I → Egos] is called a measure if
it is countably additive .
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Fix a measurable space left) .

If µ is a measure
,
se is ape for any a > 0 .

If E. , is a countable set of measures , then
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Eg . µ
= Igp; Sw; for some rojer , p; 30

↳ If E. pet , probability measure .

↳ If Singh , is all of r , this is

discrete probability :



Basicproperties
* monotone : If A.BEF and ASB , MIA) SMB) .

* rule of addition : If A.Beg
, MIAOB) true B) e-MIAHMLB) .
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B* sub additive : If {Bini , are in 8 , then ml BD s ⇐MID
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