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1 Introduction Real Functions

1 Introduction

1.1 Motivation

The Riemann integral we have known so far is fairly limited. For example it doesn’t allow us
to compute the Riemann integral of Dirichlet’s function f: [0,1] — R defined as

1, zeQnlo,1]
0, otherwise '

f(z) = T1gnp,1 = {

In his thesis Lebesgue introduced a new type of integral called a Lebesgue integral that allows
us to compute integrals for functions like Dirichelt’s function, and he continued to develop more
concepts like measure, and almost everywhere.

1.2 Motivation for Lebesgue integral

Let f(x) = 14 be the function that we want f 14 to be the volume of the set A.
First we would like we define what is a volume of a set. We would want to require a couple
of things

1) p(A) is defined for all A C R™;
p((0,1]") = 1" =

2)
3) p to be invariant to congruations (isometries).
)

(
(
(
(4) If {A;}:2, is a countable sequence of pairwise disjoint sets then

U Ai| = Z (A
i=1 i=1

Remark 1.1. Property (4) is called o-additivity.
Theorem 1.1 (Hausdorrf, 1914). There is no function that satisfies (1) — (4) at the same time.

We will prove this theorem later. For now we can only try to weaken the requirements. For
example instead of o-additivity we might require finite additivity.

Theorem 1.2. There exists a function that satisfies the wanted requirements in dimenstions 1
and 2 but not in dimension n > 3.

Remark 1.2. For example in n = 3 we have the Banach—Tarski paradox.

Paradox 1.1 (Banach-Tarski, 1924). For every n > 1 we can divide S? in R” to a finite amount
of parts such that when they are rotated and rearranged, can form a new sphere of any desired
size.

Remark 1.3. The bigger sphere we would want to form, the greater is the minimal pieces we
need to divide the unit sphere in order to form it.

This paradox is based on the use of the axiom of choice, but since we assume the axiom of
choice in this course we still need to modify the requirements.
Instead of (4) we require subadditivity:

(o] (o]
H U Az < Z N(Az)
i=1 =
This is possible but instead we would like to keep o-additivity but instead give up on requirement

(0). We will only define volume only for “nice” sets which include all of the sets we work with
in analysis or geometry etc. these sets form a o-algebra on R™.
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2 Algebras and c-algebras

2.1 Definitions

Definition 2.1 (Algebra). An algebra on a nonempty set X is a collection A of subsets of X
such that

(1) 0, X € A;
(2) A is closed under complements;
(3) A is closed under finite unions and intersections.

Definition 2.2 (c-algebra). A o-algebra on a nonempty set X is an algebra A on X that is
also closed under countable unions and intersections.

Remark 2.1. A o-algebra is sometimes called a o-field. That is why it is sometimes denoted

F.
Remark 2.2. From De-Morgan laws we know that
C
Uai| =45
iel iel
so it is only necessary to require closure under countable unions or countable intersections.

Remark 2.3. It is also possible to require A to be nonempty instead of (1). Then for A € A
we have

Ac A —= A°c A — AUA=XcAand ANA°=0e A.

Example 2.1. A= {(D, X } and A = 2% are the smallest and biggest o-algebras on X respec-
tively.

Example 2.2. If X is not countable. Then
A={E C X: FE or E° are countable} # 2%
is a g-algebra.

Definition 2.3 (Cocountablility). Let X be a set. Then A is called cocountable if A€ is count-
able.

Example 2.3 (Generated o-algebra). Let F' C 2% be a family of subsets of X. The o-algebra
generated by F' is defined as

o(F)= ﬂ {A C 2¥: Ais a o-algebra and F C A}.

Remark 2.4. Notice that the intersection is indeed a o-algerba.
Remark 2.5. Let A be a o-algebra and F C A. Then o(F) C A.
Corollary 2.1. Suppose F| C o(F3) and Fy C o(Fy). Then o(Fy) = o(F3).

Definition 2.4 (Borel o-algebra). Let X be a topological space. Then we define the Borel
o-algebra as the o-algebra generated by the open sets in X.

B(X)=o0 ({GC X |Gis open}).

4



2 Algebras and o-algebras Real Functions

Remark 2.6. Recall that G denotes an open set, F' a closed set, (G5 a countable intersection
of open sets and F, a countable union of closed sets. Similarly G4, is a countable union of Gg
sets etc.

Remark 2.7.
B(X)=0o ({F CX|Fis closed}) .

Proposition 2.2. B(R) is generated by the collection of any type of interval.

Proof. Consider the collection of open intervals in R. Since any open set in R is a countable
union of disjoin open intervals, we get that B(R) = o ((a,b)).

Consider the collection of closed intervals in R. Since any closed interval is a countable
intersection of open sets, we have that [a b Co ((a, b)) Since any open interval is a countable
union of closed sets, we have that (a, b) ( )

The proof for other types of 1ntervals (like ( ,b]) is similar and thus omitted. O

2.2 The product o-algebra

Definition 2.5 (Product o-algebra). Let {4;}, be a collection of o-algebras on {X;},. Then,
the product o-algebra @), A; is the o-algebra generated by the cylindrical sets:

[[Uol3jelst. Ui=XforicI\{j}andU;€c Ay,
el

which is the also the set that generates the product topology on the product space.

Remark 2.8. In the case of |I| < Xy this is equivalent to the o-algebra generated by the open
sets in @), Ai with respect to the box topology.

Proposition 2.3. B(R") = ., B(R).

Proof. Showing that []7 (@i, b;) € B(R™) can be done simply by definition. We can also show
that B(R™) C ] (as;,b;) because for an open set A C R™ we can see that it is the countable
union of all the open boxes with rational sized edges contained in A around any rational point
q € A (which exist because A is open). O
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3 Measure

3.1 Definitions

Definition 3.1 (Measure). Let A be a o-algebra on X. A function p: A — [0,00] is called a
measure if

(1) u(@) =0;

(2) Given a sequence {E;};2; C A of disjoint sets we have
oo oo
i=1 i=1

Remark 3.1. Property (2) is called o-additivity. It obviouly implies finite additivity because
we can choose E; = ().

Definition 3.2 (Measurable space). The space (X, .A) is called a measurable space. The ele-
ments of A are called measurable sets.

Definition 3.3 (Measure space). The triple (X, .A, ) is called a measure space.
Definition 3.4 (Finite measure). A finite measure is a measure p on X such that p(X) < oo.

Definition 3.5 (o-finite measure). A o-finite measure is a measure p on X such that X =
U2, E; for E; € A such that pu(E;) < oc.

Definition 3.6 (Borel measure). A measure p on a topological space X is called a Borel
measure if B(X) C A.

Example 3.1 (Delta measure). Let o € X and A = 2%, Then the delta measure is

1, zg€e F
6x0(E): {0 l‘o%E‘

Example 3.2 (Counting measure). The counting measure is the measure on A = 2% such that
n(E) = |E|.

Example 3.3. Suppose Yy < |X| and let A be the o-algebra of the countable or cocountable
subsets of X. Then the follwing is a measure on X,

0, |E| <X
u(E) = | ’C :
1> |E | = NO

Example 3.4. Suppose |X| = oo and A = 2X. Then the following is a measure on X,

0, |E|<oo
E)= .
n(E) {1’ ] = o0
Remark 3.2. The last example is a finite-additive, but not o-additive.

Proposition 3.1. Let (X, A, u) be a measure space. Then

(1) Let E,F € A such that E C F. Then pu(E) < u(F).
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(2) Let {E;};2, C A. Then

7 UEZ < ) u(E)
=1

i=1 %

(3) Let {E;};2, C A such that Ey C Ey C ... then

oo
o UlE = lim p(E;)
1=

(4) Let {E;};2, C A such that Ey O E3 D ... then

(0.)
M ﬂE = lim p(E;)
=1

1—00

Proof.
(1) We have that FF = E Ll (F \ F) so

u(F) = p(E) + p(F\ E) = p(E).

(2) Define the sets

FHZZZEH
FEZ:@EQ\lgl
k—1
Fj, = Ep \ UEJ-
J=1

We now have that {F},-; are disjoint and for all n > 1 we have

n
|_|Fj= E;

j=1 j=1
which implies that
o0 o oo o
H U Ejl =u |_| Fj| = ZM(FJ) < ZM(EJ)
7=1 J=1 7=1 7=1
where the last inequality follows from F; C E; and (1)
(3) Define similarly
Pb::
Pﬁ:zifH\\Eb
Fy = Fp \ Fi1.
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We now have that {Fj},~, are disjoint and for all n > 1 we have

n n
| |F=UE
j=1 j=1
which implies that
n n o0 n n
p|UE | =n | UE ] =2 npE) = lim > wF) = linu|| |F
j=1 J=1 J=1 J=1 J=1
H(En)

where the last euqality follows from additivity.

(4) This can be concluded using De Morgan’s laws on (3).

Definition 3.7 (u-negligible set). A negligible set is a set E' € A such that pu(E) = 0.

Definition 3.8 (Almost everywhere). Let (X, .4, 1) be a measure space. We say that a certain
property is true almost everywhere if it is true for any x € X \ E such that E is of measure zero
(u-negligible).

Example 3.5. We have that sinx # 0 almost everywhere because
|E| = ‘{xeR | sinx:O}’ =Ny

is p-negligible for the measure p from Example 3.3 with X = R defined
0, |E| <N
w(E) = w :
1, |E =N
Remark 3.3. A countable union of p-negligible sets is u-negligible from subadditivity.

Remark 3.4. A subset of a u-negligible set is u-negligible since measures are monotone.

3.2 Complete measure spaces

Definition 3.9 (Complete measure space). A triple (X, A, p) is called a complete measure
space if for any F' € A, if u(F') = 0 then for all £ C F we have E € A.

Theorem 3.2 (Completion theorem). Let (X, A, u) be a measure space. Define

N:={NeA|puN)=0}
A={EUF|EcAand FCNeN}.

Then A is a o-algebra, and there exists a unique extension [i of u such that (X, A, [i) is a
complete measure space.

Proof. In the problems section. O

Remark 3.5. A is the smallest o-algebra containing A and all the subsets of p-negligible sets.
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Our goal is to construct a measure space (R", A, u) such that

n n

p\ [Tlaisbi] | =TT lai = bil-

i=1 i=1
Recall that earlier we saw that

BR") =X B®) = o | []la:bi]

i=1 i=1

which implies that B(R™) C A. To define the measure for other sets we can use an outer
measure

pr(E) :=inf{ Y u(R) [EC|JRip.
=1 =1

We now have two questions.
(1) Do we always have p*(R) = u(R)? Yes.
(2) Is pu* a measure? No, it is an outer measure.

Remark 3.6. Defining u* only on “good” sets gives us a measure called Lebesgue measure.
Good sets are sets for which the outer measure is equal to the inner measure.

Definition 3.10 (Outer measure). Let X # (). Then p*: 2X — [0,00] is called an outer
measure if

(1) p(0) = 0;
(2) w* is monotone (if A C B then p*(A) < u*(B));
(3) p* is subadditive (,u* Uz Bi) <302 ,LL*(EZ))

Proposition 3.3. Let £ C 2% be a family of subsets of X and ¢: € — [0, 00] such that ), X € €
and o(0) = 0. For all A C X we define

pr(A) =inf ¢ > (E) | B € € and AC | J E;
=1

i=1
then p* is an outer measure.
Remark 3.7. It is not promised that pu*(E) = ¢(F) for E € £.
Proof.
(1) We can cover () by E; = 0.

(2) Let A C B. We can use the cover of B for A since A C B C |JE; which implies that
u(A) < ().

(3) By the definition of the infimum there exists a covering 4; C U° | Ef such that

i (UEL) <) e
k=1 =1
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which implies that J;2; 4; € Ur—; Ei and so

o0 o ) o
Wl UE | <D w(ED) <> ' (E)+e
i=1 kyi i=1

but € > 0 is arbitrary which completes the proof.

Remark 3.8. Every outer measure can be constructed by ¢ in this way.
Definition 3.11 (u*-measurable set). A set A C X is called p*-measurable if for all £ C X,
W (B) = w* (BN A) + 1 (E N A°).

Remark 3.9. It is clear that the < direction is always satisfied from subadditivity, so it is only
necessary to verify the > direction. In particular, it is only necessary to verify it for sets such
that p*(E) < oco. Let A C E be such that p*(E) < co. Then we need to verify that

W(A) = (B) - (BN A%
S~—— ~~
outer measure inner measure

3.3 Carathéodory’s outer measure theorem

Theorem 3.4 (Carathéodory’s outer measure theorem). Let p* be an outer measure on X.
Then

(1) Fue :={AC X | A is p*-measurable} is a o-algebra.
(2) The triplet (X, f#*,u*b:u*) is a complete measure space.

Remark 3.10. We saw in the recitations that in order to show that F is a o-algebra, it suffices
to prove that if F; € F are disjoint, then

EIEZ‘ e F.
=1

Proof.

(1) Let us show that F = F,~ is an algebra. F is closed under the complement operation
because by the symmetric definition, if A is p*-measurable so is A°.

Let A,B € Fand E C X. Since A, B are p*-measurable we have that

pH(B) = p* (BN A) + " (E N A°)
= (ENANB)+p (ENANBY) 4+ (ENA°NB) + " (ENA°N B°).

We also have that
(AUB)NE=((ANB)NE)U((A°NB)NE)U((ANB°)NE).
Thus, from subadditivity

i () = u*(EN (AUB))* (EN (AU BY)

10
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which implies AU B € F. By induction we get that F is closed under finite unions which
makes it an algebra. Moreover, let A, B € F be disjoint sets. Then

1 (AUB) = u*(AUB) N A) + u* (AU B) N A°) = i*(A) + 1" (B)
E

so u is a finite additive measure on F.

Let {Aj };il C F be a sequence of disjoint sets. Define

B, ::ﬂAiE‘F and By ::lei.

i=1 i=1

For all E C X we have
p(ENBy) =
=" (ENA,)+p (ENDB,_1)

p ((EUBp) N Ap) + p((EU By) NA7)

(

=Y w(ENA).
im1

Using this and since p* is monotone we have
n
WH(E) = w (B0 By) + pt (BN BY) = S (B0 Ag) + 1 (B0 BS,).
=1
Taking n — oo we have

w( zi (ENA) +p (ENBS) > u* (EmUA) *(ENBS) > p*(E)

B
which implies that Bo, € F (0-additive). From Remark 3.10 we have that F is a o-algebra.
Let A C X such that u*(A) = 0. Then we have

pH(E) < pf(ENA) 4+ p*(ENA%) < p*(A) +p*(B) = p¥
0

which implies that all the expressions must be equal so
W (B) = 1" (BN A) + (B0 A%

which means A € F,+. Since F,» contains all ;*-negligible sets, it is complete which also
completes the proof.

O]

3.3.1 Constructing Lebesgue measure on R"

Let

R = R:H[aivbi] ai,biER ,
i=1

and define

¢(R) =Vol(R) = [ [ la; — b;| and ¢(R) = co.
=1

11
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Let us define the outer Lebesgue measure for £ C R"”

m*(E) =inf { Y "Vol(R))|[E C | JRi s.t. R € R
=1 =1

We saw that it is an outer measure. By Theorem 3.4 the space (R", F,«, m*| E(Rn)) is a complete
measure space. We say that

is the o-algebra
and Fp+ = L(R™)  of the Lebesure
measurable sets in R"™.

is called

*
m n) —
e Lebesgue measure

We need to show that
(1) For all R € R we have m*(R) = Vol(R);
(2) RC L(R") < B([R") =0(R) C L(R™).

Remark 3.11. This means that every open set (in particular every Borel set) is Lebesgue
measurable, and in particular that m(R) = m*(R) = Vol(R).

Proof. (1), (2) To be added. O

3.3.2 Construction of Lebesgue—Stieltjes measure

Given a nondecreasing monotonic function F': R — R which is continuous from the right, we
would like to construct a Borel measure pp on R, such that pup((a,b]) = F(b) — F(a).

The motivation behind this construction is that given a finite Borel measure p we can
construct F(z) = p ((—o0,z]) we can easily see that

1 ((a.8]) = p (=00, 5]\ (—oc,a]) = F(b) - F(a).

The function F is clearly monotonic and continuous from the right. We have shown the direction
@ — F which is the motivation for the direction F' — p.

First we define an outer measure p}: 28 — [0, 00] where € = {(a,b] | @ < b)} and using the
function ¢ ((a,b])) = F(b) — F(a) so that

o0

(aisbi] p =1inf ¢ > (F(b;) — F(a;)) |E C

1 i=1 )

&t
(@

i ((E]) =inf ¢ > o ((a,b))|E C (ai, bi]
i=1

7 1

According to Theorem 3.4 the triplet (R, Lp, 13|z, ) is a complete measure space, where Lp is
the p}. measurable sets. We denote pp := p}|z,. We still need to show that

(1) for all a < b that pp ((a,b])) = p* ((a,b]) = F(b) — F(a);

(2) (a, b] €Ly — B(R) =0 ((a, b}) Clyp < (—oo,b) € Lp.

3.4 Pre-measure

Definition 3.12 (Pre-measure). Let Ay be an algebra on X. A function pg: Ay — [0,00] is
called a pre-measure if

(1) po(®) = 0.

12
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(2) If{E;};2, C Ap are disjoint and | |;2, E; € Ao, then

oo oo
1o |_| Eil =) uo(E).
i=1 i=1
Remark 3.12. A pre-measure is not a measure because is not necessarily defined on a o-algebra.

Remark 3.13. In particular we get that pg is finite-additive and monotone.

Remark 3.14. If p is a measure on a o-algebra A, then pul|4, is a pre-measure for every
subalgebra Ay C A.

Theorem 3.5 (Carathéodory’s extension theorem). Let pg be a pre-measure on an algebra Ay,
and let A = o(Ap). Then there exists a measure 1 on A such that |, = po defined by p = p*| 4
where

p*(E) = inf ZNO(Ri) | EC U E; and E; € A
i=1 i=1

is the outer measure induced by pg. Moreover, if ug is o-finite, that is X = U;’il X, X; € Ao,
and p1o(X;) < 0o, then the extension is unique (and the existence and uniquness are for F= ).

Corollary 3.6. If py and ps are measures on (X, A), A = o(Ap) for some algebra Ay C A,
w1la, = o)y, and pi, pe are both o-finite, then oy = os.

Proof. To be added O

Corollary 3.7. FEvery Borel measure p on R that is “locally finite” (for all M we have
w([—M, M]) < o00) is of the form u = up where pp is Stieltjes’ measure for some nondecreasing
function F: R — R that is continuous from the right. If p is finite, then F(x) = u((—o0,z]),
more generally:

p((0,2]), x>0
F(z)=1{0, z=0.
—,u((:c,OD, r <0

Proof. To be added 0
Example 3.6.

We can now go back to prove Theorem 3.5.
Proof. O

Remark 3.15. We have that m ([]\_ (a;,b;)) = [T}, (as, bi) because we can approximate each
edge with [a; + 1/k,b; — 1/k] from inside. We also have for boxes {R;};2; C R

m |_| R | = ZN(Ri)-
i=1 i=1
Remark 3.16. For every z € R" we have m({z}) = 0 by definition. This also implies that
m(Q") = 0 from o-additivity.
Remark 3.17. Recall again that m(A) = m*(A) =0 for A C R" if and only if

Ve I{R;}2; CRst. AC|JR;and > Vol(R;) <e.
i=1 i=1

13
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3.5 The relation between £(R") and B(R")

Definition 3.13 (Regular measure). A Borel measure on (R", A) for any metric or topological
space is said to be

e Inner regular if

VEe A pu(E)=sup{pu(K)|K C E and K is compact and measurable} .

e Outer regular if

VEe€ A p(E)=inf{u(G)|E CG and G is open and measurable} .

Proposition 3.8. Given a Borel measure p on R™ of the form p = “*‘Au* for

= inf Zu \ECUG and G; € € C {open sets}
=1

then p is inner regular and outer regular.
Remark 3.18. This applies to Lebesgue measure and Lebesgue—Stieltjes measure for n = 1.

Corollary 3.9. For a measure space (R™, A+, 1) as described in Theorem 3.8 (think about
(R™, L(R™),m) ) the following are equivalent:

(0) Ec Ay

(1) (a) For all € > 0 there exists an open set G O E such that p*(G\ E) <€
(b) There exists V 2O E such that V € Gs and u(V '\ E) = 0.

(2) (a) For all € > 0 there exists a closed ! set F C E such that p*(E\ F) < e
(b) There exists H C E such that H € F,, and p(E\ H) = 0.

(8) (a) For all € > 0 there exist an open G and a closed F such that F C E C G such that
WG\ F) <.

(b) There exist Fs> H C E CV € Gs such that w(V \ H) = 0.

(4) For n = 1 if u*(E) < oo, then for all € > 0 there exists U = Uij\il(ai,bi) such that
p(EAU) < e

Proof. To be added O

Corollary 3.10. £(R™) is the minimal completion of B(R™) with regards to Lebesgue negligible
sets.

Proof. To be added O

Proposition 3.11. Lebesgue measure is invariant under translations. This means that m*(A) =
m*(A+ h) for all A CR™ and h CR™. It follows that A is Lebesgure measurable if and only if
A+ h is Lebesgure measurable.

Proof. To be added O

Proposition 3.12. Similarly m*(z - A) = |c¢|" - m*(A) for all ¢ € R. It follows that A is
Lebesgure measurable if and only if ¢+ A is Lebesgure measurable for ¢ # 0.

f u*(E) < oo we can choose a compact F.

14
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Proposition 3.13. For every T' € GL(n) we have that m*(T'A) = ’det(T)‘ m*(A).
Proposition 3.14. There exists a set P C [0,1] that is not Lebesqure measurable.
Proof. Define an equivalence relation on R

r~y <= z—yeQ.

We see that
mpqzhud:m+@\meRH>Nu

Using the aziom of choice we can take choose a representative in [0, 1] from each equivalency
class, and set P C [0, 1] to be the set of all representatives. By definition we see that

P+Q=||p+Q=| ] =R

peP peP
and since [0,1]¢ =[0,1] + [-1,1]* D P+ QN [—1,1]¢, we see that
0,1]C P+ (QN[-1,1) € [0,1] + [-1,1] C [-1,2]

Thus if we set {¢;};2, = QN [—1,1] and define P; = ¢; + P we will get
0,11 | |PC[-1,2.
i=1

Since Lebesgue measure is invariant under translations we get that for all ¢ > 1 that m(P;) =
m(P) and then

m ([0,1]) =1<> m(P) =) m(P)<3=m([-1,2]).
=1 =1

However this is a contradiction since there does not exist a number m(P) € [0, 00] such that
1< Z;’Zl m(P) < 3 which completes the proof. O

Remark 3.19. Recall that we defined the Cantor set as
Ea
C:=<z€]0,1] xzz?)—: s.t. a, € {0,2}
n=1

Proposition 3.15. The Cantor set satisfies the following properties:
(1) It is compact;
(2) We have m(C) = 0;
(3) |C] =N = 2%,
Proof.
(1) We notice that C'=(,, K, such that

o
_ a
Ky = | {20 +[0,37"]|zg = 37’; s.t. an € {0,2}
n=1

Since K, is a union of a finite amount of compact sets it is compact, and since C' is an
intersection of a countable amount of compact sets it is compact.

15



8 Measure Real Functions

(2) We have from the monotonicity of m that:

27'L n—oo

0<m(C) <m(K,) = o

(3) Let z € C. Then it has a unique ternary expansion without the digit 1:

o
a
wzzg—z s.t. a, € {0,2}

n=1
so it is clear that
lel :‘{0,2}1\‘( = 2% =N =1[0,1]|.
O

Definition 3.14 (Devil’s staircase). We can construct the almost-bijection f: [0,1] — C ex-
plicitly. Define b, = %+ € {0,1} and define

[e.e]

y=[fla)=

n=1

bn
27-

It is clear that f(C') = [0,1] because every number in [0, 1] has a binary expansion, and f is
injective except for the numbers that have two binary expansions. We notice that f is monotonic
(nondecreasing) because x < y implies f(z) < f(y) and if z, y are points on the boundary of a
G, set we even have f(x) < f(y). We can expand the function such that f: [0,1] — [0, 1] by
defining it to be constant on Gy, and this is well defined because f(x) = f(y) for x,y € 0G,,.
Since f is monotonic it can only have a jump discontinuities, but since f is onto [0, 1] it doesn’t
have such points and thus continuous. The function f is called Cantor’s function (or sometimes
the Devil’s staircase). It is continuous everywhere and has zero derivative almost everywhere,
but value still goes from 0 to 1 as its argument reaches from 0 to 1. It is a very important
counterexample in analysis.

Proposition 3.16. There exists a Lebesque measurable function that is not a Borel set. That
18,

L(R)\ B(R) # 0.

Proof. We notice that

but we have that
IL(R)| > 2™ >

because every subset of C' is of measure 0, (and since the measure is complete) it is measurable,
and there are 2/¢l such subsets. O

Proof. Let f be the Cantor function, and define

g(y) = inf {z € [0,1] | f(z) =y}

as its inverse function. The function ¢ is strictly increasing, and thus injective, but it is not
continuous. 0

16
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4 Measurable functions

4.1 Definitions

Definition 4.1 (Inverse image). Given a map f: X — Y. The inverse image map f~!: 2¥ —

2X is given by
fFABE)={zeX|flz)eE}, ECY.

Remark 4.1. The inverse image preserves taking complements, unions, and intersections of
any cardinality.

From this remark we get the following proposition.

Proposition 4.1. Let Ay be a o-algebra on'Y. Then f~! ={fYE)|EcAy} C2¥is
a o-algebra on X.

Definition 4.2 (Measurable function). Let (X, Ax) and (Y,.Ay) be measurable spaces, and
let f: X — Y be a function. Then f is called a measurable function if for all £ € Ay we have
f_l(E) € Ax. That is f_l(Ay) C Ax.

Remark 4.2. A composition of measurable functions is measurable. This follows from the rule

(gof)t=f"tog .

Lemma 4.2. Let Ay = o(€) such that € C 2Y. Then f: X — Y is measurable if and only if
for all E € £ we have f~1(F) € Ax.

Proof. The first direction follows immediately from the definitions. Assume that for all £ € £
we have f~}(E) € Ax. We notice that the set

{EcY|574(B) e Ax}

is a o-algebra from Theorem 4.1, and it is given by assumption that it contains £. This implies
that it contains Ay = o(€) which completes the proof. O

Corollary 4.3. Let X, Y be topological spaces. Then a continuous funtion f: (X, B(X)) —
(Y,B(Y)) is measurable.

Proof. We have that B(Y) = o ({Open Sets}), but since for every open G C Y we have that
f~HG) C X is open, we get that f~1(G) € B(X) which completes the proof. O

Remark 4.3. Notice that measurable functions are a lot more general than continuous functions
because we require f~!(G) to be Borel not necessarily open.

Remark 4.4. If (X, A) is a measurable space and f: X — R, we always endow R with B(R).
Corollary 4.4. The following are equivalent:

(1) f: (X, A) — R is measurable.

(2) For all a € R we have f~* ([a,0)) € A.

a,00)) €

(8) For all a € R we have f~* ((

(4) For allb € R we have f~ ((—o0 )
(GRS
b)) =

(5) For all b € R we have f~

Bl) €

Where for ezample f~ ((— {z e X|f(z)<b}.

17



4 Measurable functions Real Functions

Definition 4.3 (Borel/Lebesgue measurable function). A function f: R™ — R is said to be
Borel or Lebesgue measurable (with respect to its domain R") if

. (R", B(R"))
is measurable.

Remark 4.5. We always consider the o-algebra on the domain of the function, not the range.

Remark 4.6. A continuous function f: R”™ — R is Borel (and thus Lebesgue) measurable,
and a function g that is equal to f almost everywhere, is also Lebesgue measurable (but not
necessarily Borel measurable). That is because if

m | {z R | f2) £ g()} | =0

No

then for any £ € B(R) we have that g71(E) = f~}(E)AN for some negligible subset N of Nj.

Example 4.1 (Lebesgure measurable but not Borel measurable). The function f = 0 is Borel
and Lebesgure measurable, but for E that is Lebesgure measurable and not Borel measurable,
such that m(E) = 0 the function g = 1p is not Borel measurable even though it is equal to f
almost everywhere.

Remark 4.7. If f,g: R — R such that f is Borel measurable, g is Borel/Lebesgue measurable,
then f o g is Borel/Lebesgue measurable (because (go f)~! = f~'og~!). However, if f is
Lebesgue measurable, then f o g might not be measurable at all.

Definition 4.4 (Extended real number line). The extended real number line R is defined as
[—00, +00] or RU{—00,+00}. It can be turned into a totally ordered set by defining —oo < a <
+o0 for all @ € R. Since it is totally ordered, we can endow it with the order topology, which is
the topology generated by the subbase of open rays. In this way, the space R is compact, every
subset of R has a supremum and an infiumum (the infimum of the empty set is +oo, and its
supremum is —oo. With this topology R is also homeomorphic to the unit interval [0, 1]. Thus,
the topology is metrizible, correspoinding to the standard metric on the interval. However,
there is not metric that is an extension of the standard metric on R.

Remark 4.8. This implies that B(R) is defined as the all the sets of the form B € B(R) or
BU{oco} or BU{—0c0} or BU {—00, 00}.

Remark 4.9. A function f: (X, A) — R is said to be measurable if f: (X, A) — (R, B(R)) is
measurable.
A function f: (X, A) — C is said to be measurable if f: (X, A) — (C, B(C)) is measurable.
Since we have that C ~ R? we have that

B(C) = B(R?) = B(R) ® B(R).
This implies that f is measurable if
Im(f): (X,A) = (R,B(R)) and Re(f): (X, A) — (R, B(R))
are both measurable because

(Ref)"H(A) N (Imf) ™" (B) = f~1(A x B).

18
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Proposition 4.5. Let f,g: (X, A) — R be measurable, and let ¢ € R. Then functions of the
form

(1) ¢ f,
(2) f+g,
(3) f-9,
(4) L (ifg#0),
are all measurable as well.

Proof. To be added. [
Remark 4.10. We have that Theorem 4.5 is true for f,g: (X, A) — R as well when declaring
(+00) + (+0) = 40 (—00) — (=o0) = =00 0-(Fo0) =0 (4+o0)+(-00)=a€R

for some fixed a € R.

Proposition 4.6. Let f,g: (X, A) — R be measurable. The the functions |f|, max(f,g), and
min(f,g) are measurable.

Proof.
(1) This is simply a composition with = — |z|.

(2 + 3) We can see this by noticing that

{max(f,g) <b} ={f <b}n{g<b}
{min(f,g) <b} ={f <b}uU{g <b}.

or by 77

4.2 Pointwise convergence

Proposition 4.7. Let {fi: (X, A) — ﬁ}

functions

oo
- be a sequence of measurable functions. Then the
i

limsup f; liminf f; sup f; inf f;

are all measurable.
Remark 4.11. All the limits are pointswise. That is, (sup; fi)(x) = sup;(fi(z)).

Proof. To be added (not hard). O
Corollary 4.8. Let {fI (X, A) — @}Oi
pointwise to f. Then f: (X, A) — R is measurable.

be a sequence of measurable functions that converge
1

Proof.
lim f; = liminf f; .
1—00 12— 00

——

measurable

19
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4.3 Simple functions

Definition 4.5 (Indicator function). An indicator function of a set F C X is defined as

1, z€eF

0, otherwise

1g(z) = xe(r) = {

Remark 4.12. 1g is measurable if and only if E is measurable. That is because

0, b>1
{1g>bl={E, 0<b<1.
X, b<0

Definition 4.6 (Simple function). A function ¢: (X, A) — R (not R) is called simple if
N
¢(X):ch'ﬂEj, ch]RandEjGA.
j=1

Remark 4.13. We see that ¢ is a simple function if and only if it is measurable and range(¢)
is a finite set.

Remark 4.14. There could be more than one representation of the same simple function as seen
in Definition 4.6. The representation is called standard if {¢;};2, are all differenet and E; are
disjoint. This representation is unique because we can set {¢;} = range(¢) and E; = ¢~ ({¢;}).

Remark 4.15. The sum and product of simple functions is simple.

Proposition 4.9. Let f: (X, A) — [0,00] be a nonnegative measurable function. Then there
exists a sequence of simple functions {¢,} such that

0<¢1 <o <

s a pointwise increasing function and ¢, 7 f pointwise. Moreover, ¢ oz, f uniformly on
any set E such that f is bounded on E.

Proof. Given n € N, we split the interval (0,2"] to 22" subintervals of length 2~" as follows
Iim=k-27"(k+1)-27" k=0,1,2,...,22" — 1.
and set J, = (2", 00). We also define

22n—1
F,=f1J,) and E,.=f'(I,x) and ¢, = Z k-27"-1p,,+2" 1p,.

k=0
The sequence ¢, is increasing because we just refine the partitions. We also have that if
fle < 2™ then for all ng < n we have that 0 < f- ¢, < 27" on E. This shows that ¢, nzeo, f
uniformly on any set E such that f is bounded on FE. In particular we have a pointwise
convergence for any x such that f(z) < co. If f(x) = oo then the approximation of ¢, is given
by 2" 27 50 so we have that ¢, f pointwise which completes the proof. O
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4.4 Almost everywhere

Recall the following definion.

Definition 4.7 (Almost everywhere). Let (X, A, 1) be a measure space. We say that a certain
property is true almost everywhere if it is true for any x € X \ E such that E is of measure zero
(u-negligible).

Remark 4.16. It is possible that B = {z | ~P(z)} ¢ A. We only require that B C B € A such
that u(B) = 0. Altenratively, that 7i(B) = 0 where (X, A, i) is the completion of (X, A, ).

Proposition 4.10. Let (X, A, ) be a complete measure space, and let f,g: X — R. Then if f
is measurable, and f = g almost everywhere (u(f # g) =0), then g is measurable.
—

N

Proof. From the completeness of the space (X, A, u) we get that
{g<b}=[{f<bInNJuU[{g<b}nNN]eA
O

be a

Proposition 4.11. Let (X, A, u) is a complete measure space, let {fn: (X, A) — @} )

o0
1=
sequence of measurable function, and let f,, “—=5 f almost everywhere, that is

u <{x € X | ﬂnh—?olo fn(z) or Elnli_{r;o fnlx) # x}) =0.

Then f is measurable.

Proof. Define g = limsup,, ,, fn. It is measurable from Theorem 4.7. Since f = g p-almost
everywhere, from completeness f is measurable. O

Proposition 4.12. Let (X, A, i) be the completion of the measure space (X, A, ). Let f: X —
R be A-measurable. Then there exists a A-measurable function f: X — R such that f = f
almost everywhere.

Proof. To be added. O

n—oo

Corollary 4.13. Let f, — f u-almost everywhere. Then it is possible that f is not A-
measurable (if (X, A, ) is not complete) but there evists a measurable function f such that

f = f almost everywhere, and thus f, nzeo, f p-almost everywhere.
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5 Integration

5.1 Integrals of simple functions

Set a measure space (X, A, 1) and denote LT := {f: X — [0,00] | f is measurable}.

Remark 5.1. If ¢ € LT is simple, then
N
o= ch 1g;, c¢j€[0,00] and E; € A.
j=1
Definition 5.1 (Integration of simple functions). Let ¢ € L1 be simple. Then we define

N
[ =3 c () € 0.3,
j=1

Remark 5.2. We can verify that this definition is not dependent on the representation of ¢.
Thus we usually compute this integral using the simple function’s standard representation.

Remark 5.3. The convention isthat 0 - oo =0.
=c; =up(E;)

Remark 5.4. We denote

[ o= [oan= [ otwanto) = [ o(antan

o= [ e atn

simple

and forall A € A

Proposition 5.1. Let ¢,1 € LT be simple functions. Then
(1) For all a > 0 we have [a¢ =a [ ¢.
(2) [(p+v)=[o+ [
(3) If ¢ < then [¢ < [

Proof.

(1) Immediate result.
@)
@)
Definition 5.2 (Integrability). Let f € L. We define

/fdu = sup {/qﬁd,u'o <¢p< fand ¢is simple} .

A function f € L1 is called integrable with respect to p if [ fdu < co. We define

/Afduz/f-mu.
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Remark 5.5. This definition generalized the previous definition for f = ¢. This follows from
property (3) in the previous proposition.

Remark 5.6. One may ask why don’t we approximate the integral from above? The answer
is that while for bounded functions with |A| < co we can equivalently define

/fdu := inf {/gf)du’O < f<¢pand ¢ is simple} .

However, the situation is not so simple if the function is unbounded or |A| = co. Here are a few
examples:

 The function f(x) = 72 is integrable over A = (1, 00). However, for any simple function
such that f < ¢ we have [ 4 ¢dp = oo which means it is not integrable.

o The function f(x) = 2795 is integrable over A = (0,1). However, there’s no simple
function s such that f < s and s is finite almost everywhere.

Proposition 5.2. Let 1. ¢, é1, s € £+, Then
(1) Foralla>0 we have [ad =a [ o.
(2) [(¢1+d2) = [ P1+ [ o
(3) TO<$<éthen0< [ < [0,

5.2 Monotone convergence theorem

Theorem 5.3 (Monotone convergence theorem). Let {f,} C LT be a nondecreasing sequence
of functions that converges pointwise to f. Then

Jim [ frdp = / fdp.

Remark 5.7. The function f is measurable because f = sup,, fn.

Remark 5.8. The theorem is false for the Riemann integral. Since Q is countable we can
construct a well order on it such that {gx},—,; = Q and then define

, zelUp
fulr)= 4 b P Ui
0, otherwise

but the limit function is f = Ignp 1) Which is not Riemann integrable.

Proof. From property (3) of Theorem 5.2 we have

JEEY Y

so the sequence [ f,, converges and we have
lim nms/ﬂm
n—oo
Now set « € (0,1) and let ¢ be a simple function such that 0 < ¢ < f. We define

Ap={z€X: fu(x) > a- ()}

23



5 Integration Real Functions

and see that they are measurable, increasing, and | J A, = X. Thus

/fnz/fnnAz/a¢-1An=a[4n¢.

N N
[ o= [ora - > (B30 ) Yoo = /e

Thus finally we have

and then

lim o>« / ¢
n—oQ
for an arbitrary o € (0,1) so we can take @ — 1 and get
i [ .= [ o
We can now take sup, and get that
tw [ 4> [ 1
n—oo
which completes the proof. O

Corollary 5.4. An equivalent definition to the integral of f € LT is

[ = tim [ 6,0

for any sequence of positive simple functions 0 < ¢, — f. This is because we have shown that
there exists such a sequence and the limit is not dependent on the choice of sequence.

Corollary 5.5. For f,g € LT we have that

/f+g=/f+/g.

Proof. There exists sequences of simple functions ¢,, ,* f and ¢, g, and thus ¢+, ~ f+g
and then from MCT we have

/f+g=7ggrgo</¢n+/wn> :/f+/g-
Corollary 5.6 (Switching integrals and sums). For {f,}o" | C LT we have

[n-3 /s

Proof. We can show this is true for a finite n by induction on ¢, and in the general case we have

/ifn:/J&iinooilfnM%T]\}iinoo/ﬁf”:]\}gnooi/fn:i/fn

n=
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pointwise

Remark 5.9. Recall that in general, if f,

Tim_ / fodp = / Fdp.

The limit might not even exist. For example, we can choose f, = 1y, ,41) with u = m being

f we don’t necessarily have that

Lebesgue measure. We have that f, 70 pointwise, but for all n > 1 we have inf f,dm =1
and thus

Remark 5.10. The following lemma shows us that even if the monotonic convergence theorem
does not hold for non monotonic function sequences, at least one part of it always holds.

Lemma 5.7 (Fatou’s lemma). Let {f,}rey € L1. Then

n=

[ i 5 < it [ 5.

Remark 5.11. The direction of the inequality is affected by {f,},-; € £*. For nonpositive
functions we have

/ lim sup f,, > limsup / fn-

n—0o0 n—o0

Proof. Set k, and then for all j > k we have that that

wins s = [uns 6= [aism [ —
TO BE CONTINUED O
Proposition 5.8. Let f € L. Then [ fdu =0 if and only if f =0 p-almost everywhere.

Proof. First suppose that ¢ is simple.

N
¢= ch Lg;
=1

This case is clear because

N
0= /(bdu = ch “u(Ej) <= Vi c¢ju(E;) =0
j=1
< ¢j=0o0r pu(E;) =0 < ¢ =0 p-almost everywhere.

Now for a general function, first assume that f = 0 almost everywhere. Then if 0 < ¢ < f is
simple then ¢ = 0 almost everywhere and thus [ ¢dy =0so [ f =sup [ ¢du = 0.
For the second direction we need to use Markov’s inequality.

Lemma 5.9 (Markov’s inequality). Let f € L. Then for all r < 0 we have

)gﬂ.

p(f =r "

Proof.
otz = [rtyendu< [ fan
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Define A,, = { f> %} Assume by contradiction that we don’t have f = 0 almost every-

where, then there would exist n such that u(A,) > 0, because otherwise we would have

pw(f >0)= (UA)

and from continuity from below this is equal to lim,, o (Ay) = 0 so f = 0 everywhere which
is a contradiction. Thus,

1 1
F2oota = [ 120 u4n) >0
n n
in contradiction, which completes the proof. O

Corollary 5.10. In the convergence theorems (MCT/Fatou) we can require convergence in
w-almost everywhere instead of pointwise convergence.

Proposition 5.11. Let f € LT such that [ fdpu < oco. Then f is finite p-almost everywhere
(1 ({f = o0}) =0).
Proof. The set E = {f = 400} is measurable, and f > ¢ - 1g for all ¢ so

/th/ﬂEzt-u(E)-

So if u(FE) > 0 we can take t — oo and get a contradiction. O

Exercise 5.1. If f € LT and [ fdu < co then {f > 0} is o-finite.

5.3 Integrals of general measurable functions

For each f: X — [—00,00] we define
frfX— [0, 0]

by
T =max{f,0} and f~ =max{-f0}.

It is clear that f = f*— f~ and |f| = f*+ f~. We also have that f is measurable if and only if
f~ and fT are measurable. They are also nonnegative so if f is measurable thism means they
are in L so we can also take their integrals.

Definition 5.3 (Integrability). Let f: X — [—o0, o0] be measurable, and define

[ u=[rran= [ san

if at least one of the intergals is finite. If both integrals are finite, we say that f is integrable
(or Lebesgure integrable if y = m is Lebesgure measure). In the case both integrals are finite,

we have
[isin= [ rrap [ran< o

That is, unlike the Riemann integral, f is integrable if and only if f is absolutely integrable!

Example 5.1 (Integral exists but the function is not integrable). Define f(z) = % 1o,
1 14 .
/ fdm = lim —dm = lim lnx‘ = 00.
0 MCT €, \0 en T €n \0 €n

Thus, the integral exists, but the function is not integrable.
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Definition 5.4 (L!-space).
L) = {f: X — [—oo,oo]‘/ |fldp < oo and f is measurable} .

Proposition 5.12. The space LY is a linear space over R, and the integral is a linear functional
on it. Let f,g € LY(n). Then

(1) [efdp=c[ fdu.
) [f+g9=[Ff+[g
(3) f<g= [f<[g
4) ] f1 < [I11.

Proof. £1(1) is a linear space because for f, g € £' (1) we have

/Iaf+bg| S/Ia||f|+/|blg| — af +bg € £ (n)

We can now prove the properties as mentioned in the proposition

(1) Tt is clear that

[er=fent= [en=c([r-[r)=c/[s

(2) Denote h = f + g. We have that
Wb =t gt —g

which implies that
W+ f~+g =fT+g9g"+h~ = /h++/f_+/g_:/f++/g++/h_
R AR C R E b
(3) Suppose that g — f > 0, then

o< [-9=[1-[q

(4) We have that —|f| < f < |f| so according to (3) we have that

~fins[r<[1s

Remark 5.12. Let f: X — C. Then f is integrable if and only if Ref and Imf are integrable

because
[ = [res+i [y

Proposition 5.13. Let f,g € L. Then
(1) {f # 0} is o-finite.

O]
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(2) f =g p-almost everywhere if and only if [(f — g)du =0 if and only if for all E € A we
have [ fdp = [z gdp.

Proof.
(1) We have that {f # 0} = {|f| # 0}. Since |f] € LT we have [ |f]|du < cc.
(2) f— g =0 p-almost everywhere if and only if |f —+g| = 0 p-almost everywhere if and only
if ['|f —gldp=0. -
O

Proposition 5.14. Let f,g € LY (n). Then f = g p-a.e. if and only if [|f —gldp =0 if and
only if [pf = [gg for all E € A.

Proof. To be added. O
Definition 5.5 (£!(x) space). We define an equivalence relation on £!(y) by
f~g <= f=g(ualmost everywhere).
The transitivity follows from the fact that u(A U B) < u(A) + pu(B) = 0. We define
L) = L)/ ~ .
Remark 5.13. The space £!(u) is a vector space on R.

Definition 5.6 (£'(n) norm). Let f € £'(u) be a representative of an equivalence class [f].
We define

[ 10 =1l = [ 1f1dn(< o).
Remark 5.14. The norm is well defined by Theorem 5.14.
Remark 5.15. The space (£1(u),H-H£1(#)) is a complete normed space.

Remark 5.16. By Theorem 4.12 there exists a bijection between L(p) and £1(z). This means
that for all f there exists f such that f ~ f and thus we identify them as the same space.

5.4 Dominant convergence theorem

Theorem 5.15 (Dominant convergence theorem). Let {f,} C £1(u) be a sequence such that
o fn — f p-almost everywhere.

o There exists an integrable “dominant” g € L(11) such that |fn| < g p-almost everywhere

for all n.
/ fdp = lim / fndp.

Remark 5.17. The second requirement is the analog of the finiteness requirement in the
continuity from above property of measures.

Then f € LY () and

Proof. To be added. O
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Proposition 5.16. Let {fi.} C L1(n) be a sequence such that

| fie| dp < oo
> i

Then
(1) Y320 ful € £ ().

(2) There exists g € L1(n) such that Y 7_; fx 2720 g p-almost everywhere.

(3) [ gdn =732, [ fedp.
Proof.

29



6 Covergence Real Functions

6 Covergence

6.1 Types of convergence
Let (X, A, p) be a measure space.
(0) fn 27 f uniformly if

sup‘fn(x) - f(x)! LNy}
zeX

n—oo

(1) fn —— f w-almost everywhere if
u({re X100 2 1@}) -0

(2) fo === f in LY(p) if

1= Flesgy = [V = Flde "5 0.

(3) fn 2 f in measure if

n—00
— 0.

Ve >0 u({ﬂ:GX: | fn(2) = f(2)] Ze})

Remark 6.1. We have that (2) = (3) by Markov’s inequality.

Remark 6.2. We have that (3) = (1) for some subsequence. There exists a subsequence {n;}

such that fy, I f p-almost everywhere.

Remark 6.3. We have that (1) % (2) and (2) # (1).

Example 6.1. There are examples here.

6.2 Egoroff’s theorem
Remark 6.4. The following theorem tells us when (1) = (0).

Theorem 6.1 (Egoroff’s theorem). Let u(X) < oo and fy, %% F u-almost everywhere. Then
for all € > 0 there exists E C X such that u(E) < € and f, e, f uniformly on E°.

Proof. To be added O
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7 Approximations of functions in £!(1)

Definition 7.1 (Support). Let f: X — R be a function. The set-theoretic support of f is

supp(f) = { € X | f(x) #0}.

The (topological) support of f is

supp(f) = f~1 ({0}9).

Proposition 7.1. The set of simple functions is dense in L1(u). That is, we can choose ¢ =
Zle ¢jlp, such that [ |f —¢|ldu < e. We have ¢ € L1 (1) because ||d]| < ||| +]¢ — f]| < oo.
< —

finite €
Proposition 7.2. Let u be the Lebesgue—Stieltjes measure on R. Then
(1) We can choose E; to be a finite disjoint union of open intervals for ¢.

(2) The set of continuous functions f: R — R with compact support (also denoted C.(R)) is
dense in LY (p).

Proposition 7.3. Let p=m in R™ (or any other Borel reqular measure). Then
(1) We can choose E; to be a disjoint union of open bozes for ¢.

(2) The set C.(R™) (continuous functions f: R™ — R with compact support) is dense in
LY(m).

Proof. To be added O

Remark 7.1. The following theorem shows us that a measurable function is “almost continu-

ous”.

Theorem 7.4 (Lusin’s theorem). Let f: [a,b] — R be Lebesgue measurable. Then for all € > 0
there exists a compact E C [a,b] such that m ([a,b] \ E) <€, and f|g is continuous.

Remark 7.2. Being continuous on a subset of the domain E C [a,b] means that for any
{xn} 2| C E such that z,, — & then lim,, o f(zy,) = f(2).

Proof. In the problems section. O
Theorem 7.5. Let f: [a,b] = R be bounded.

(1) If f is Riemann integrable, then f is Lebesgue measurable (and thus also Lebesgue inte-
grable), and fff(x)d:n = f[a B fdm.

(2) f is Riemann integrable if and only if m ({:U € [a,b] | f has a discontinuity at ac}) =0.
Proof. To be added. O

Remark 7.3. This theorem is not true on a noncompact interval.

Example 7.1. Define the function

n

Ed
_1)n
f(l') = Z ( ) : ]l[n,n—i—l)'
n=1
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Since f is Lebesgue integrable if and only if | f| is Lebesgue integrable and the harmonic series
diverges, we get that f ¢ L£1(m). However, we have that

/ f(z)dz = lim f(z)dx
1 R—o0 1
R/2
e S Ly
T RSR — \2n 2n+1 = n? >

Remark 7.4. This theorem is not true on an unbounded function.

Example 7.2. Define the function

We have that . .
/0 f(x)dz = ll—%/e f(z)dx < oo

where the last inequality follows from conditional convergence. However, |f| is not Lebesgue
integrable since the integral diverges for it.
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8 Product measures

Definition 8.1 (Product o-algebra). Let (X, Ax, pux) and (Y, Ay, iy ) be measure spaces. We
define their product measure Ax ® Ay to be

Ax®AYI:U(A><B‘AGAXandBEAy).

We would like to construct a product measure px ® py on the product measurable space
(X xY, Ax ® Ay) such that

px @ py (A x B) = px(A) - py (B).

For example, if we denote Lebesgure measure on R™ as m”, we would like to have m! ®@m! = m
and @I, m! = m" etc.

Exercise 8.1. Show that m?(A4 x B) = m!(A) - m!(B).

2

Before we do that, we need a couple more definitions.
Definition 8.2 (Semialgebra). A set S C P(X) is a semialgebra over X if
(1) 0es;
(2) E,Fe& = ENFeg;
(3) E € & = E°is a finite disjoint union of elements in £.

Definition 8.3 (Measurable box). A measurable box is a set of the form A x B C X x Y such
that A € Ax and B € Ay. We denote this family with £.

Remark 8.1. The set of measurable boxes £ C P(X x Y) is a semialgebra over X x Y.

We saw in the recitations that a fintite disjoint union of elements of a semialgebra forms an
algebra, thus a finite disjoint union of measurable boxes forms an algebra. For this section we
now set A = o(&). To be added clarification

Definition 8.4 (The 7 function). We define the function 7: £ — [0, co] with
(A x B) :=ux(A) X py(B).
Proposition 8.1. Let A x B =||°; A; x B;. Then n(A x B) =32, m(A; x B;).

Proof. First we notice that
[e.e]
La(z) - 1p(y) = Laxs(z,y) Z]lA < (T,y) =Y Ta,(x) 1p,(y).
i=1
If we consider y as a parameter and integrate by dux we get

px(4)- 1a(y) = [ 140 Laly)dnx Z / 14,(2) - 1, (y)dpix

constant
oo
= nx(4) - 1p,(y).
i=1
We can now integrate by duy and get
[e.e]
px(A) - py(B) = px(A) - py (Bi)
i=1
which completes the proof. O
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Remark 8.2. This implies that 7 is o-additive and in particular additive on £.

Definition 8.5 (The extended 7 function). We define the function 7: A — [0, co] with

N N
LIA’XBl Zﬂ' A XB
i=1 =1

Proposition 8.2. This is a good definition.

Proof. To be added. [
Corollary 8.3. The function w: A — [0,00| is a pre-measure.

Proof. To be added. O

According to Carathéodory’s extension theorem (Theorem 3.5), 7 induces an outer measure
(ux @ py)* on X x Y, so that its restriction to o(A) = Ax ® Ay, which we will denote with
px ® py is a measure that extends 7.

More preciesly we have that for all E C X x Y that

(ux @ py)*(E) :=inf ZMX ECUA x B; st. A; € Ax and B; € Ay
=1

Definition 8.6 (Bounded variation).
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