
Lecture 2:  probability concepts II.
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example for sample space S of probabilistic outcomes of experiments: 
x and y coordinates probed in (0,1) intervals of the two coordinates:

event A: outcome which does occur within polygon A 

measurable probability space (S, σ) where σ is all the subsets
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(Ω, F, P) probability space:

• sample space Ω (set of all possible outcomes)
• set of events F 
• each event is a subset of Ω containing zero or more outcomes
• probability measure P: probability of some event A is P(A) 

union of mutually exclusive

Kolmogorov probability concept

(satisfied by frequentist definition of probabilities)

disjoint

probability measure is a function on the collection of events that satisfies certain axioms



Kolmogorov probability concept



Kolmogorov probability concept

A or B A and B

http://www.math.uah.edu/stat/

Venn diagrams at web site of
Probability, Mathematical Statistics, 
Stochastic Processes:
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