
 

9 Limit theorems for Lebesgue
integral

1 Convergence of functions
In this lecture не always assume that
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Notation In 1
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Proof we first remark
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Convergence in measure does not

imply convergence a a с Even it does
not imply the convergence in some

fixed point х
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Then Intf but f 1 х a е

Moreover х t 10,13 fn х 1 fla

Convergence х a e does not imply convergence
in measure
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Th 9.7 Lebesgue Let t.tn X 7112 n
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Th 9.8 Riesz Let 211 Then there
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2 Monotone convergence theorem
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Since we have increasing sequence of
numbers there exists the limit
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By the т additive't of the integral рюр н

and the continuity of а measure
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