
MA40042 Measure Theory and Integration

Set systems

π-system semialgebra algebra σ-algebra

Contains ∅ — X© X© X©

Complements — — X© X©

Complements are
finite disjoint unions

— X© X X

Finite unions — — X© X

Countable unions — — — X©

Finite intersections X© X© X X

Countable intersections — — — X

X© = true by definition

X = follows from definition

A λ-system:

• contains ∅

• is closed under complements

• is closed under countable disjoint unions
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