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Class 27 

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

Pf: Assume ,  finite positive measures
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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

 
 



 

Homework: 2.13.4, 2.13.2 

 

 


