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Term Test: Solutions Omidali Jazi & Masoud Ataei

Q1 (10 points) Let {C,} be a decreasing sequence of events. Show that
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Solution: First note that since {C},} is a decreasing sequence of events, then {C¢} is an
increasing sequence of events. Define Ry = C7, R, = CS — Cf_, for n = 2,3, .... 1t follows
that R, are mutually exclusive (disjoint) and further |J R, = |J C¢. Then by De Morgan’s
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law and Axiom 3 of probability, we have
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