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(please print legibly)
Definition:  Let S be a well defined sample space.  Let E and F be events. 

Pr (E | F) = Pr (E)  and  Pr(F | E) = Pr(E)  iff E and F are independent. 

Definition:  Let S be a well defined sample space.  Let E and F be events. 

Pr (E ( F) = Pr(E).Pr(F)    iff     E and F are independent. 

Definition:  Let S be a well defined sample space.  Let E, F and G be events. 

E, F, and G are independent iff
Pr (E ( F (G) = Pr(E).Pr(F) ).Pr(G); 

Pr (E ( F) = Pr(E).Pr(F); 

Pr (E ( G) = Pr(E).Pr(G); and,  

Pr (F ( G) = Pr(F).Pr(G); 

Definition:  Let S be a well defined sample space.  Let E, F, G, and H be events. 

E, F, and G are independent iff
Pr (E ( F ( G ( H) = Pr(E).Pr(F) ).Pr(G).Pr(H); 

Triple-wise all product

Pair-wise all product. 

Exercises:
1.  

Let the sample space S = U be well defined and let R, S, and T be events.  With the probabilities assigned for events as given in the Venn Diagramme determine if R, S, and T are independent.  Create an example for U, R, S, and T suggested by this Venn Diagramme. 
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2.  

Let the sample space S = U be well defined and let A, B, and C be events.  

With the probabilities assigned for events as given in the Venn Diagramme determine if A, B, and C are independent. Create an example for U, A, B, and C suggested by this Venn Diagramme. 
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3.  

Let the sample space S = U be well defined and let D, E, and F be events.  With the probabilities assigned for events as given in the Venn Diagramme determine if D, E, and F are independent.  Create an example for U, D, E, and F suggested by this Venn Diagramme. 
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4.  

Let the sample space S = U be well defined and let R, S, and T be events.  With the probabilities assigned for events as given in the Venn Diagramme determine if R, S, and T are independent.  Create an example for U, R, S, and T suggested by this Venn Diagramme. 
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