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1. For a sample space (2, prove the following statements.

(a) fACQ, F={¢A,A%Q} is a o-field.
(b) 2% is a o-field.

2. Let F be a o-field of subsets of Q and suppose the B € F. Show that G = {ANB: A € F} is a o-field of subsets
of B.

3. For events A1, ..., A,, prove that following.

P(OAi> = > P(A)=> PAiNA)+ > PANANA) =+ (-1)""P(A N Ay Ay)

i<j i<j<k

P(ﬁAi> = ) P(A) =Y P(AUA)+ Y PAUAJUA) =+ (-1)"T'P(A UA U -+ Ay)

i<j i<j<k

4. Let A, r > 1, be events such that P(A,) =1 for all r. Show that P (7=, 4,) = 1.



