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These notes are modified from the files, provided by R. D. Yates and D. J. Goodman who 
are the authors of the textbook “Probability and Stochastic Processes,” and can be used 
only for the class KECE209(03) in Korea University. 



• Probability theory is based on set theory
• It is enough to understand the terminology 

for basic set operations











• In this section, we define
• experiment
• outcome
• event
• sample space





• A model makes it easier to study and analyze the 
experiment

• It is an approximation of the exact experiment









• We say that an event occurs when a certain phenomenon 
is observed







Set Theory Probability Theory
Universal set Sample space
Set Event
Element Outcome



• In this section, we define ‘probability’
• Axioms are propositions that are taken as 

truth for granted without proofs
• They are starting point for deducing 

other facts
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