
Robustness of Measurability [Driver § e.I -9.21
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If f : Kd→ IR is Bard) IBLIR) -measurable , then
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often useful in dealing with some discontinuous functions of random variables
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Measureability and " Limits " Rusted
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Simple Functions
A function g. ask is called simple if 904 is a finite set .
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Simple Approximation
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Factoring Random Variables ( Doob - Dynkin Representation )
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To prove this , we need another characterization of ax, . . .. Xd) .
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