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• Mutually Exclusive Events 

 Let S be the sample space having N events E1, E2, E3, · · · , EN . 

Two events are said to be mutually exclusive or statistically 

 ⋃ 

 independent if Ai ∩ Aj = φ and Ai = S for all i and j. 
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 • Joint Probability 

 Joint probability of two events A and B represented by 
 P (A ∩ B) and is defined as the probability of the occurence of 
both the events A and B is given by 

 

P (A ∩ B) =NA∩B 
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• Conditional Probability 
 Conditional probability of two events A and B represented as 
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P (A|B) and defined as the probability of the occurence of 

event A after the occurence of B. 

 

P (A|B) =NA∩B 
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Similarly, 
 

P (B|A) =NA∩B 
 NB 

 
This implies, 
 

P (B|A)P (A) = P (A|B)P (B) = P (A ∩ B) 
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