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Definition

We say that a collection An is a partition of Ω if

it is pairwise disjoint: Ai ∩ Aj = ∅ for any i 6= j ;

it covers all of Ω: ⋃
n

An = Ω.

Theorem

If An form a partition of Ω, then for any event E ,

P(E) =
n∑

i=1

P(E ∩ Ai ).




