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1.2.45¿F−1�ü«½Â�ªµF−1(y) = sup{x : F (x) ≤ y}½öF−1(y) =

sup{x : F (x) < y}.�K¥ATæ^cö.

1.3.8 5¿K8�¦´4^1.3.7�(Ø"

ë��YµLetA = {Y : Y is measurable w.r.t. σ(X)},B = {f(X) : f is measurable}.
We need to show A = B. A ⊇ B is obvious. By 1.3.7, A is the smallest class (a)

containing the simple functions (w.r.t. σ(X)) and (b) closed under pointwise

limits. So it suffices to prove B satisfies properties (a) and (b) in order to prove

A ⊆ B.

1.3.9 5¿éu�½�n,{Bm,n,m ∈ Z}Ø�½´R���y©"�Uy²
éu�½�n,{Bm,n,m ∈ Z}´üüØ��"XΩ = {a, b}, X(a) = 1, X(b) =

0, Y (a) = Y (b) = 1.e�B1,0 = [0, 1], Bm,0 = ∅,m 6= 1,K�±�y{Bm,0,m ∈
Z}÷v{m2−0 ≤ Y < (m + 1)2−0} = {X ∈ Bm,0},�{Bm,0,m ∈ Z}w,Ø
´R���y©.

,	5¿K8¥�¦y²�3��f§¦�fnÅ:Âñ�f .�±�Äfn�

üN5.

1.5.8 f�ÈØUíÑfk..Xf(x) = 1√
x−a , x ∈ (a, b]�½Âf(a) = 0,Kf�

È�Ã..,	5¿«©A�??k�Úk��þ..

1.7.3 (ii)�©��Ï´vk`²�ªm>�¦Ú�¥�õk�ê�Ø�0.

2.3.18 5¿P[lim supn→∞{Xn = log n}] = 1 �P[lim supn→∞Xn/ log n =

1] = 1�«O.éuëY.�ÅCþXn,cöVÇ´0.

3.3.19 ATky²EX2 <∞. �±d½n3.3.9��.
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