
實變函數論─應用數學系 吳培元老師 
 

 1

Class 27 

0 1Note1: ,  singular & abso. conti. parts of    w.r.t. 

Pf: Assume ,  finite positive measures

     (1) Existence: 

          Let 

          i.e., ( ) ( ) ( ) 

          

          R-N

u

u

u

E u E E E

  


 
 

 

 
   




a


 
 

 Thm  integrable   0 ( )  ( )  

         Ex: 2.7.3 0  1  a.e.                                           

                       0  1  a.e.                                      1

E

E

f E f d E E

f

f

  




       
  

   

a



 

0 1

         Let : ( ) 1

               \

         Let ( ) ( ),  ( ) ( ) finite measures

d

A x f x

B X A

E E A E E B



   

 


   

 

0 1

Note2: In prob. theory, ( ) ( ) :  distribution function of random variable 
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(2) Uniqueness:
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In general, ,  -finite signed measures.u
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Homework: 2.13.4, 2.13.2 

 

 


