
Probability Theory - Part 7

Conditional probability: probability space

subset

with

new probability space:

only with

new probability space:

Definition: probability space with

is called the conditional probability of    under 

is called the conditional probability measure given 

Property: For set

Example: urn model: ordered, without replacement First ball
Second ball

possible sample:

given by probability mass function

g r

g r g r

event: "first ball is green"


