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Outline : 1) o-fields
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3)The Dynkin Launa4) Independue of o fields2

1) o field
Isee course meb page for recep on sets)

Definition hetrbe a set. A a-field on r is a collection t of subsetsafrc
(1) &E &

(2) if AEt , then A=RIAGA ("stability by complementation")
(3) if (Anln is a sequence of elements of t, then AntA ("stability by countable
-(R

,A) is a measurable space
union")

· Elements of t ave called measmable sets or events

Remarks : · by (2), (1) is equivalent to (1) Et
· by (2), if Anet Kn , then il Ant
· since Pet

,
t is stable by finite unious and intersectionsI · interpretation in pobability : a represents everything that can happen/

in the system. Elements of t ore the sets an observa is able to detect.
· We sometimes say "o-algebra" instead of a-field , it's exactly

thesame thing.
Examples et be a set .The following one o-fields:

· A , = 46,23
· Az = P(M) (powerset: set of all subsets of R)
· Ay = EACR : Aor A"is countable 3
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