
Math 212 Lecture 11.
The Lebesgue integral.



Review: sigma fields.



Review: measures on 
sigma fields.



A key tool.





The function values.





Compositions of 
measurable functions.





The integral of a non-negative function.











Proofs:



Proofs, continued.











Strict inequality can 
occur.



Proof of Fatou’s lemma.



To show:









Pierre Joseph Louis Fatou

Born: 28 Feb 1878 in Lorient, France
Died: 10 Aug 1929 in Pornichet, France











Additivity of the 
integral.




























