Probability Theory 2
Kolmogorov’s 0-1 Law 15.04.2025.

e Tail o-algebra
Let (2, F,P) be a probability space and (Bj);il a sequence of sub-o-algebras. Let
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Then the tail o-algebra

e Kolmogorov’s 0-1 Law
Let (92, F,P) be a probability space and (Bj);il a sequence of independent sub-o-algebras.
Then for any A e T
P(A)=0 or P(A)=1



