
Basic rules of probability

1. 0 ≤ P(A | I ) ≤ 1

2. P(Ω | I ) = 1

3. P(A ∪ B | I ) = P(A | I ) + P(B | I ) [ if P(A ∩ B | I ) = ∅ ]

4. P(A ∩ B | I ) = P(A |B , I ) · P(B | I ) = P(B |A, I ) · P(A | I )

Remember that probability is always conditional probability!

I is the background condition (related to information ‘I ′s)

→ usually implicit (we only care about ‘re-conditioning’)

Note: 4. does not define conditional probability.
(Probability is always conditional probability!)
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