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. PART - B

(Answerany tour queslions. Each quesljon caries 4 marks.)

9. Deline Borel lleld wilh an example. ls il a sigma field ?

10, Slale and prove conlinuity prcperly ol a probability meas!re.
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11. Deline expectaiion ol a €ndom variable. Prove lhe lineadty and scale preseruing

1 2. Slale and prove Jensen's inequalily.

13, Prove o'disprove X" ---:- X rmple" X^ -::- X.

1 4. Eslablish Kohoq;ov strons law oi larqe numbers lor a sequence ol
ind€pef denr random variables.

iAnswer any tour quesrions\Fhd &s.)

15. a) Show lhata 6-iield is a m

b) Prcve or djsprcve : Every

and riqht16. Deiine a d'srriburion funcri

17.

18

Slale and prove basic inequ

b) Show rharchalacleislle dinly if the dislribulion funclion

lle\-6onverqerice in probability.

20. State and prove a necessary and suflicienl condllion for weak law of larce
numbers to hold. (4x12=4A)


