Math 581 Quiz 4 Fall 2021 Name  _________ o ____

1) Suppose X = > 2,14, where the z; are real numbers and the 4; are events.
= Using linearity, find E{X). :

"~ }
T R
e - A : "
e 2 2
;"‘
“ e )
& uar ’
- l{ e
i (e i

2) Suppose the f, arc nonnegative functions with Iim,_.co fn = f and limy, .o I fadp =
¢ > 0. What does Fatou’s lemma say about these 2 quantities?
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3) Suppose f, — f, ffd,u < liminf, ffnd,u, and limsup, /fnd,u < /fd,u,. Find

[y f frdy, if possible.
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4) State the Monotone Convergence Theorem for nonnegative 4
functions f,, and f.




