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Complete probability space

Hypothesis: We assume that P is complete, i.e

A € F such that P(A) =0, and BC A
—
B e Fand P(B) =0.

Remark: A probability can always be completed
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Simple examples (1)

Tossing 2 dice:
e Q=1{1,2,3456}

o F=7P(Q)
o P(4) =4l

Uniform distribution on [0, 1]:
o Q=[0,1]
e F =B([0,1])

o P =)\, Lebesgue measure
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