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Definition

We say that A,B are independent if P(A ∩ B) = P(A) · P(B).

Note

Assume that P(A),P(B) > 0, and A,B are independent.

Then
P(A|B) =

P(A ∩ B)

P(B)
=

P(A)P(B)

P(B)
= P(A).

and
P(B|A) =

P(B ∩ A)

P(A)
=

P(B)P(A)

P(A)
= P(B).

Definition

We say that the random variables X ,Y are independent if ∀k, l :

P(X = k ∧ Y = l) = P(X = k) · P(Y = l).




