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lut. theory -> probab. theory -> stock, piot. -> stock. Int. -> SDES ->...

Measure space (X, F, m)
set ↑ measure
-_ alg.

5:X -xy F-measurable if I "(A)=F for all Ac By
Bonal o-algo

Sum, product, max, sup, him, limsup ofmeas, fancies are meas.

Simple function six) =E,a:XA,), diER, A, eF

Lebesque integral of fx0: Stdm =sup[/sdm: s simple, 032f}
"a ;m(A:)

Interchange him and J:Slim fidm =him) firm itis-mess.i -> is i-s

d.C

Monotoni0 =f,fz? ...fi f OR LDCT: 1f:1 =h, Shamay, fi -> f
cour thm, dominated conU. thm,


