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Class 3 
Sec.1.2. Measure 
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Homework: Ex.1.2.5＆1.2.6 

 

Sec.1.3. Outer Measure 

Motivation: Constructing Lebesgue measure;  

convering sets by union of intervals & taking inf. gives outer measure.
 set 

Then measure.
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Def. : ( ) 0,  is outer mesaure if

       (1) ( )=0;

       (2)  countably subadditive;

       (3) , ( ),  ( ) ( ).

 

u X

u

u

E F X E F u E u F



  

   

 

 
*

* * * *

Outer measure measure

Def.  outer measure on ( ), ( )

        is -measurable if ( ) ( ) ( \ )   

                                       (" " always true)

u X E X

E u u A u A E u A E A X



 

    


 

 

E A


