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1. Obtain the proofs of the 1st and 2nd Borel-Cantelli lemmas from the convergence
theorems of sums of independent random variables.

2. Let (Yn) be IID RVs ta]ed69552 fvalues 1 and -1 with equal probabilities. Will
P

n Yn=2
n

converge almost surely? If yes, than compute the distribution of the limit?

3. Let (Xn) be independent nonnegative RVs in L1. We know that
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n!1

nY
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E[Xk] = a <1:

Will the sequence
Qn

k=1 Xk, n � 1, converge in distribution?

4. Let (Xn


