
We saw several examples of characteristic functions
last time :
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But the last one is different :



If µt Prob( Rd ,Burd ) has a density dm = edt
wrt Lebesgue measure , we denote it -- f .
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Step 2 : For general ee tillRd ,H ,

approximate by CT functions . (Driver,Thm 17.291
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Thus
,
we may assume e is bounded
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e f DBR→ e in Lt as R→ es
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under bounded convergence .
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Step 3 : combine
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In step 1
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we showed 4h31 = Ol Hy ) .

Thus
,

choose R sit
.


