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Chapter 3 
The I-Measure
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Definition 3.2 The atoms of Fn are sets of the form \n
i=1Yi, where Yi is either

˜Xi or
˜Xc
i , the complement of

˜Xi.
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implies µ(;) = 0.

Remark A signed measure can take positive or negative values. If a signed
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• A signed measure µ on F2 is completely specified by the values on the

atoms

µ( ˜X1 \ ˜X2), µ( ˜Xc
1 \ ˜X2), µ( ˜X1 \ ˜Xc

2), µ( ˜Xc
1 \ ˜Xc

2)

• The value of µ on other sets in F2 are obtained by set-additivity. For

example,

µ( ˜X1) = µ(( ˜X1 \ ˜X2) [ (

˜X1 \ ˜Xc
2))

= µ( ˜X1 \ ˜X2) + µ( ˜X1 \ ˜Xc
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