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Class 25 

Thm. Assume ( )   for ( )

        Then  abso. conti. w.r.t.  (according to Def. 2.8.1 on p.52)
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Integration w.r.t. signed measure:

     ( , ),   signed measure

       meas. func. on 

Def:   integrable w.r.t.  if   integrable w.r.t. 
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Note: ( , )   signed measure

           integrable on 

         Let ( )   for  

         Then  signed measure &  abso. conti. w.r.t.  (as Def. 2.8.1 or Def. 2.12.1)

       Radon-Nikodym Th
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       ,   -finite signed measures
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         (2)  is unique a.e. (w.r.t. )                Note:  may not be integrable
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Note1:  finite signed measure & 

          Then  integrable w.r.t.  (  is indefinite integral of  )
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 
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Note4: Change of variable (Ex.2.12.4); Chain rule (Ex.2.12.5); linearity (Ex.2.12.6)

       Ex. Let 1,2,3,....
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Pf: Assume ,   finite measures &   
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