
Integration of Q - Valued Functions
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It is routine to verify that fief is linear on Lte bit
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and all the other basis integration properties held : once we verify
the correct triangle inequality .
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Dynkin Revisited
Recall Dynkin's Multiplicative Systems Theorem : Hec 14.11

Let IH s B th) be a subspace , containing 1 , and
closed under bounded convergence
Let IM s IH be a multiplicative system
Then Itt contains all bounded o l IM ) - measurable functions :
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Cer : suppose IH is a G - space of bounded Borel functions
on Rd that is closed under Q - anjnegation
and bounded convergence .
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Note that eye Bal Rd,Burd)) s Lt fu ) , L' lo ) .

Suppose that feeder .- f e } do HER .
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Bf . Let IH = { fo. BallRd
,
Burd ) : find f dm ' free f do } .

. Closed under Q - conjugation
. Closed under bounded convergence
. ez e IH tf- Rd by assumption .

i. By preceding corollary , BellRd, Bard )) e IH


