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Thm. (Egoroff's Thm)
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Pf: Fix  1. 
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            ( ) ( )   

               i.e.,   unif. on .

Note 1.  pointwise on ,  unif. on , .
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Ex. ( )  on  0,1

0  if  0 1
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      But  unif. on  0,1 ( sup ( ) ( ) 1)

             almost unif.
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Note 2.  not finite

         Then  a.e.    almost unif.

         (cf. Ex. 2.3.1).  
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Homework: Ex. 2.3.1 
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