Question
Let M be any o-algebra of sets. Show that

i) FeM, FeM = E U FeM
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ii) EeM, FeM = EN FeM
) EeM, FeM = E — FeM
)

iv) peM

v) B\, Es, -+ Ep---eM = (| EneM
n=1

Answer
M is a o-algebra of sets. i.e.

a) EeM = E%eM

b) El,EQ"‘€M:> UEZEM

=1

i) Suppose E, FeM. Let E; = FE, Fy = FE3=---

Then UEi:EUFe./\/l.

i=1
) ENF = (E°UF%%M

) E,FeM = ENF®=FE — FeM
iv) FeM = E¢eM = EN EC = peM

) El,Eg---En--~e./\/l:>Ef,E20---Eff--~eM

- (@(E»C)CeM = () BeM

i=1 i=1



