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Problem 1. On (IR,B(IR)) define two measures, µ and ν, by

µ(B) =
∫

[0,∞)
1B2e−2x dx,

ν(B) =
∫
IR

1Be−2|x| dx,

for B ∈ B(IR).

(a) Show that µ� ν and find the Radon-Nikodým derivative

ϕ =
dµ

dν
.

(b) Is ν � µ? Explain.

Problems 2-6. Solve the following problems from the book:
page 17: 1.29; page 65: 3.9; page 182: 8.3, 8.11; page 214: 10.8
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