Problem from p. 49 of Stirzaker, Elementary Probability
20. The function d(z,y) is defined on the event space by d(A, B) =
P(AAB).

(a) Show that for any events A, B, C'

d(A,B)+d(B,C) —d(A,C)=2P(ANB°NC)+P(A°N BN C°

(b) When is d(A, B) zero?

(c) Let A;, Ao, ... be a monotone sequence of events such that A; C A; for
1 < 7. Show that for ¢ < 57 <k,

d(Ai, Ap) = d(Ai, Aj) + d(A;, Ay)



