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By conplut  fy ndudton T

A family of random variables { X };c; is called uniformly integrable (u.i.)
if for any given € > 0, there exists A large enough so that

supE (| X;|1[|X;| > A4]) < e.
iel

Show that {X;}ier is u.i. iff sup;.; E[|X;|] < oo (i.e., uniformly bounded
in L') and also that for any ¢ > 0, there exists § > 0 such that for any
measurable A with P(A) < 4 implies that sup;c; E[| Xi[14]] < €.

If degree. of the root has bounded pth moments for p > 1 then it is uniformly integrable.
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