
• Let X̃ be a set corresponding to a r.v. X.

• Fix n and let Nn = {1, 2, · · · , n}.

• Let the universal set be
Ω =

⋃

i∈Nn

X̃i.

• Then the atom

A0 =
⋂

i∈Nn

X̃c
i =

( ⋃

i∈Nn

X̃i

)c

= Ωc = ∅

is called the empty atom of Fn.

• A is the set of other atoms of Fn, called non-empty atoms.

• |A| = 2n − 1.

• A signed measure µ on Fn is completely specified by the values of µ on
the atoms of A, because µ(A0) always vanishes.


