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Exercise 1.1.6. If (Q, F,P) is a probability space and if A, B € T, check that
1) P(A°) = 1 — P(A), where A¢ := Q\ A,

2) P(AUB) =P(A) +P(B) - P(A N B),
3) If A C B, then P(A) < P(B).
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Lemma 1.1.7 (Continuity of probability). Let (Q, F,P) be a probability space and consider {A}jen C F. If :
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