
Last time we saw the core properties of the

Lebesgue integral (on Lt )
. Amongst them :
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The Lebesgue Integral of dull sets [Driver
, § lot ]
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Notation In a measure space left,m) ,

a statement is true almost everywhere la . e.)
or almost surely ca
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Cor : If fn , felt satisfy fntf as . then ffn t ff .
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Some Applications
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In a measure space (r
,
I,µ ) ,
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The Bonet - Cartelli Lemma
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E.g . Toss a sequence of biased coins ,
where the probability of heads
on the nth toss is pn .

Let Xn be the indicator of heads
on the nth toss .
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What if path ? Still decays too ,
but Pn = es .

( wait for Borel -Cartelli II)


