Math 581 Quiz 2 Fall 2021 Name

YOU ARE BEING GRADED FOR WORK

1) Suppose A is the index set for o—fields on 2, F), that contain a class A of subsets
of 2. Then A is nonempty since the o—field of all subsets of ? contains 4. Let the
o—field generated by A be

o(A) =%

AgA
Prove that o(A) is a o—field.
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2) State the first Borel-Cantelli lemma..
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3) Prove (limsup, Ay)¢ = liminf, AS.
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