EE R A
§2.1 WL E 5P
o W& NEARR.
o AEMEERE, pov, 7 -+, fh:

& —[0,00].

o AIHIAI Nk
HALAg, - € & PIIAZ, HY, " | Ay e &, N

K ( An) = Z :U(An)
1

n= n=1

FEE: B, HEE



o EXN21.1. P e&. #
p:é& — [0, 0]

Wy, Hu() =0, WKy A& LRE.
o Fiu(A) < oo, VAe &, MFRu =H RI;
o 7453141,142, - EE W‘ﬁﬁﬁﬁ, 4%?—5;‘

e}
X=> A, H p(A,) <o, vn,
n=1

Wk o AR

FEE: B, HEE



o HFRATHntE:
%Ab e aA'rl € @@7 Wiﬁxi? E‘Zf?:l A”L € éaa }H‘IJ
Iz <Z Ai) = Z p(Ai),
i=1 i=1

AR 57 5 oR B E A A R AT .
o T f:
#A,Be& HAC B, B\Ae &, u(A) < o, N
u(B —A) = p(B) — p(A).

o /2. 1.1. WA BR AT LRI AT e
o TERF M INMEFEA, 1 = Apyo=---=F. B=A+ B\A.

W) BELIT S | R XU B



o {41 (counting measure). u(A) = #(A), Ae Tx.
o W20/ A%, (X,.7) JrT= [,

593(‘4) — IA(:E)a Ae ﬂ’ Z 5.%1'7 szdxl
i=1 i—1
o Wl4(KfE). & = 2r = {(a,b] : a,be R}, a < b,

p((a,0]) = b—a.

MEER) BRLIIT H e xIH. EEE



X=R, &=, F: R« M, H&EL N, u A& LGN E
w((a,b]) = F(b) — F(a), a <b; p((a,b]) =0, a=0b.

° M(Q5)2=O,J< 1:ﬁﬂ7

o0

X Z(ai7bi] = (a,b Z au z N((avb])'

=1
o “<”:Vn, 3L (aibi] € (a,b]; ANWTBD < - < by T

a<a; <by<ay<- - <ap<b, <apy1:=0b.

FIEE: B, HEE



s S ARG IR

U(al, i] 2 ( 2 (ai, bi]) = p((a,b]).

i=1
en=1,v. n-on+l TEXULUNH (ai, bi] 2 (a,b].

ijubn-i-l = max; b;. ﬂlEv nt1 = b.

%an—i—l a, mJ(an+1abn+1] (a b] v
?i:':muv (a7an+l] 5 Uz 1(a’La Z] EE}EIQW,{EXR?

(]

F(an+1) — F(a) < Z 1 ((ai, bi])

F(b) = F(a) < F(bnt1) = Flant1) + Flant1) = F(a)




e Ve >0, Bo; > 0 f#15
by i= b + 6; WIE F(b;) — F(b;) < e/2'.

0 V5 > 0, UL, (as,bi) 2 [a + 6, b], ILAE (AT RIF 28 3.
o T/, In 1118

U(ai,i)i] =2 (CL + 4, b]

=1

o T,

F(b)-F(a+6) < ) (F(EZ-) - F(ai)> < N (F(by) — Flai)+e.

i

I
—
<.

I
—_

o %e,d — 0B,

WRERY BURLIIT F FEE: B, HEE



o MEZM: (X,Z,un).

X: FTEE 70X Lo REG 0 F LIGIIEE.
o F: Ne Z, u(N)=0.
o MER(MPEF)Z|(X,.#,P): P(X)=1.

BERGMED): P, b Ae #; A (RA)MHEZR: P(A).
o WI5(BHRLZYMEE. F3Am%l). X Al

p: X —[0,0], wu(A):=) p., VAe Ix.
zeA

WRERY BURLIIT F FEE: B, HEE



o Hifitk: A Be &, HAcC B, Mu(A) < u(B).
o “EHIFIRIINE /AT BRI 0t /o ATt
Al,Ag,”‘Eg, U?ilAieﬁ,
o(Ua) < S
i=1 i=1
o ‘Fﬁéi'ri Al,AQ,-"Eéa, An T AE(D@, UlU
p(A) = lim pu(Ay).
o i A, Ay, €&, Ay | Ae &, Hu(Ar) < oo,
p(A) = lim pu(Ay).
° E@ﬁﬁéﬁ A17A27 o€ éa? An l Q € éa? E‘:U‘(Al) < 90, I)_I\U

Jim pu(A,) = 0.

WRERY BURLIIT F FEE: B, HEE



EFE (EFE2.1.5)

FIX LM B A AN, TR, FTF T s B TR,

ek A¥H2 LR

o f2.1.3. #p AEF. GRRETIN, WA *, .

o fm/di2.1.4. #p AEf. FIFIAAN, WA *, «.

o TH2.1.30FA:

ACB=B=A+ Z Ci = (B Z

=1
o M2 LAMIEN: & =Y7, & = u(P) =0 Boo.
o () =0, WA=A+>", &, #u(d) =0 v.
o N&Eu() =0. T4, p2ME. (i, ARAm.)

RERY BEURZIIT F FEE: B, HEE



w NIEE, AEE A ] B A
1&&141,142,---63@ E_ U?;lAiEQ.

By, = A\ A e 7(2),

(]

kn
By =Y Cup, Cppel.
k=1

(]

An\Bn € T("@)v E&: Zéil Dn,Za JHZ,

kn ln
An = Z Cn,k + Z Dn,f; Dn,f € 2.
k=1 (=1

(U Ai) = 1 (B2 Bi) = X0y Xk (Co)-

S (A = S (A m(Cos) + X4 #(Dns))-

WRERY BURLIIT F FEE: B, HEE



o p NUNEE, FEiEpu A FIELLVER sk,
o FHELEME: FA, Ay, € 2, Ayt Ae 2,

n—1 kn
By = A\ U1 Ay = ’; Chiy Cnip€2.

N  kn 0 kn
AN =Y > Copy A= > Cup
n=1k=1 n=1k=1

o LIELEME: F5A A€ 2, u(A) <0, Ay | Ae 2, U

kn
By = Anfl\An = Z Cn,kza Cn,k €2
k=1




EH (FEFE2.1.6)
AR B A R T A dE i R d. W)

Me@)e@)=04=0)

CRZIIT Fy FEE: B, HEE



62.2 A

o EMN221. 7:T — [0,00], Wi
(1) () = 0;
(2) #H#A < Bc X, Nr(A) < 7(B);
(3) VA1, A, € 7, H

T ( . An) < i T(4y).
n=1

n=1

WFRT X ERANE.
o 7 NARTUEERREL. EWHITIN. EAFRFN.

WRERY BURLIIT F FEE: B, HEE



EH (FEH2.2.1)

Ry RESZS LWIERER/HK, b Bu(P) =0. 4
o0 0
1nf{z :B,eé&n= 1’UB” A} VAe 7.
n=1 n=1
W7 A — AN B, ARy d AR 89 I B )

o VF: inf & := .
o (1) () =0: HLA = B, = & f#50;
o (2) HA < B, NIT(A) < 7(B):

0] o0}
UBnQB:UBnQ
n=1 n=1

WRERY BEURZIIT F FEE: XH, HEE



o (3) VA1, Ag,--- € T, AFIET (Unly An) < 20y T(Ay).
o Ni&T(Ay) < oo, Vn. . v.
o WML, By 2 A, fH15

o0
M w(Bug) < T(An) + oo
k=1 2"

FEE: B, HEE



o W NAMMEE. %5 A 3 & Wl K Caratheodory 2% 14:
T(D)=7(DnA)+71(DnA°), VDeT,

WIFRA FRAT ATILE.
o Z. =TT nlll4E.
o FEN2.22. RE(X,.Z,p) AMEAN.

Ae F,u(A) =0= Be F ,VYBC A,

TR (X, F, p) B4/ 5E4.

FEE: B, HEE



EH (EH2.2.2, Caratheodory & 2)

Er RSME, WF, Ro K3, (X, Fr,7) £ 7 &M E = .

HEAEZ, AL
o (1) e Z,, HAMEHEH:
7(D) =17(D nA)+7(Dn A°), VD < X.

o (2) iz K H:

T7(D) =7(D n A1) + 7(D n AJ)
=7(D n A1 n Ag) + 7(D 0 Ay 0 AS) + 7(D n AT).

e HDN(AS5n A1)+ DnAS = Dn(ASUAS) = D (A1 nAy)S,

T(D) =7(D n (A1 n A2)) + 7(D n (A1 n A2)°).




EUEZ, o REL:
o (5) ﬁiﬁ{A” € <g.‘“n = 172a o }’ )I_I\IJ

n—1

o0 Q0
B, = An\L_JlAie%, WA, H. LZJlA,L:;B

0
%{Bieg\T,’L’ZLQ,'”}%%XZ‘E, )I_I\IJ ZBI',EQT-

FEE: B, HEE



EIEZ, 2o RE(40):
e VDe 7,
(D) =T (DHZBZ) +7(D ) =1 + L.
=1

>7 (DN (X2 Bi)°)-
o (3) 11:

EiR) BRI R FEE: B, HEE



RIEZ, o AH(4E):

o —Jj,
7(D) = Z T(DnB)+T1 (Dﬂ (Z B,j)c>
i=1 i=1
>7(Dn*)+7(Dn .
o H—JiM,

T(D) < 7(Dn*)+7(Dn .

WRERY BURLIIT F FEE: B, HEE



fEilkT| 2, DL
o (6) BHL{By € Frin=1,2,---}, FIFIAZ.
o WD =37 | By, W75

o> 00+ (oS0 - 0

o U7,

FEE: B, HEE



RUE(X, Fr, ) S0
o (7)7(A)=0=>Ae F:

7(D) =27(D n A°) = 7(D n A) + 7(D n A°);
T(D) <7(D N A) + 7(D n A°).

e Ac Be %, 7(B)=0,1

T(A) <7(B)=0= Ae .7,

FEE: B, HEE



§2.3 MIFEMH 5K

o Wy, v RS, & LNE, HE < & 4
V(A) = p(A), VA€,

WFRY Zp f£E ERIF K.
o FEKAEME—IN: F Wiy fEE LYK, WY = v,

WRERY BURLIIT F FEE: B, HEE



Bll. X = {a,b,c}, & = {J,{a,b},{b,c}, X},
() =0; p({a, b)) =1; p(bc})=1; pX)=2
o2& LI, HAMNIE

(D) =0; 7(X)=r71{a,c}) =2;
T({a}) = 7({0}) = 7({c}) = 7({a,b}) = 7({b,¢}) = 1.

o Zr ={,X}. 7|z AT K.

FEE: B, HEE



2. X = Q.
o T REFIH:

P ={Xn(-w,a] :ae R} u{T},
2={Xn(a,b]: -0 <a<b< o}

w(d) =0, w(d) =ow, VAe Z v 2\{J},
Ma(A) = a]d], VAea(2). (a>0.)

o u Ao AIRAI;, Va >0, N\, #Zu T K.

WRERY BURLIIT F FEE: B, HEE



vn2.3.1, § sk mE—HE)

BP Arck. Fo(P) LA Ep, v R ATHESE, Ny =v.
(1) ple =vle; (2) ule £o ARE.

o i: m R bo AMAIMEL, #7r i K Flo(2), W 5K ME—.
o EXAI,AQ, e P ’fjii'/f%“X = Z;‘S:l An H#(An) < 0, vn.
o Vn, B(:= Ay,) € P Wi u(B) < oo. fEIE

w(AnB)=v(AnB), YAeod(P).

o TRVAeo(2),

IL T



o WBe Z jfiu(B) <. Wik
L ={Aea(P): n(An B)=v(An B)}

B\ &, HY 22, MY 2a(P).
o XGX, V. &Al,Age.Z,ﬂAleg. EE/I,(B)<OC,

p((A1 — A2)B) =pu(A1B) — p(A2B)
ZV(AlB) < I/(AQB) = I/((Al =1 AQ)B)

4 "L&Al,AQ,-"EgﬂAnTA. I)_I\IJ

:UJ(AB) =1 h_{%o:u(AnB) =1 h_r)%OV(AnB) = V(AB)

WRERY BURLIIT F FEE: B, HEE



SEHE (EHE2.3.2, MEY TKEH)

Bakp AFFRL2 LM E, 7 Ap L RESHRE. N
o(2) < F, T|lo=p

o VEL 2 ERMETY KFo(2) b

o VE2. (H#Ei£2.3.3).

Pou oo BIRK, Wy T K E0(2).
AN I IRED N 7,0

o fHilE:
T =p, L2cF.

WRERY BEURZIIT F FIEE: B, HEE



o (1) 7]g = HiXAe 2.
—‘jﬁ‘ﬁ7 E'XBl :A, Bn = @7 1122, )ﬂ‘[J

ee] a0
UB.24, H ) u(Ba) = pA).
n=1 n=1

o %—‘7‘5@, %Al,A% e 2 /fi'/f%l‘u,zo:l An =2 A, )I_lIJ

H(A) = 1 (U (AATJ) < 3 u(A4,) < 3 ().

n=1 n=1 n=1

WRERY BURLIIT F FEE: B, HEE



o (3)VAe 2, fHikA € Z,. RFRILE:

T(D)=7(DnA)+7(Dn A°), VDe T.

o #71(D) =0, Mlv. FT¥r(D) < 0.
o H(By, By, - € 2 {13




o (2)VDe2, Dn A =D\A=3",C;, TH
w(D) =p(D Z
>7(Dn A) + (f) A°).
o RA®B). ) B, 2De 7, 7(D)+e>>" u(B,). T

a0 a0
(D) +e> ) 7(Byn A) + Z (B, n A°)

n=1

>1(DnA)+7(Dn A).

o (4) Tlyro) RNME: 0(2) = Z.

FEE: B, HEE



B (EFE2.3.4)

W RERD ERM A AR I K
(1) YAe Z., 1B e 0(2) /3B 2 A Ar(A) = 7(B);
(2) it —Fp Ao HRE, MiE—F7(B\A) = 0.

o (1) #7(A) =0, MEB = X. F#r(A) < 0.
g EXBn,la B’n,27 N T4 'fi%af

vo) 0 1
£ U Bn,k DA H Z H(Bn,./i') < T(A) +—
k=1 k=1

-
o B:=(\"_,B,2A, #r(B) = 7(A).
- %*ﬁﬁ, Bn = UZO:I Bnk =2 B, E&

Z Boy) < 7(A) + L = r(A).

n

RERY BEURZIIT H FEE: B, HEE



o (2)H—H, X =" A, A, 2 Hu(4,) < .
o A=Y  AA,,

Adne Z, H r(AA,) < 7(An) = u(An)< =

o BB, € 0(2) ffiB, 2 AA, Ar(B,)=1(AA,).
e B=AA, + B\(4A,), i
T7(Bp) = T(AA,) + 7(Bn, — AAy)
=7(B, — AA,) = 7(B,) — 7(AA,) = 0.
e B:= U;'f:l B, 2 ZZO:I AA, = A, H

T(B—A)zT(G(Bn—AA > i (B, — AA,) = 0.
n=1 n=1

WRERY BURLIIT F FEE: B, HEE



U (A 2.3.5, M FERIE )

Bu RREy LRRE, 7 Ap ERGINNE. FAe o(H)
Hr7(A) < o0, MVe >0, 3B e o #£457(AAB) <

o By, By, €. {118

Q0 a0
3 £
= B,2A H B,) <7(A) + =.
7!] 7;111( ) <T(A) + 5

o N w4k, B:=J),Bre o,
T(A\B)<T< U Bn>< N uBy) <.
n=N+1 n=N+1 2

o 7 (B\A) <7 (1% - A) = (U%, By) — 7(4) <
o T(AAB) = 17(A\B) + 7(B\A) < e.

D™

FEE: B, HEE



EH (FEH2.3.6)

R RRE, p Ro(o) LWIMNE, o Lo HIk. FAeo()
Hu(A) < oo, MVe >0, 3B e o £Fu(AAB) <e.

o EEO' ﬁﬁﬁ%ﬂu = 7’|0(€Q¢).




§2.4 B 73 [a] i 578 44k

o (X,.7,p) RN, 4

7 :={AUN:Ae Z 3IBe.F 1% u(B) =0 H N c B}.
° %

li(AUN):=pu(A), VAUNe.Z.

EH2.4.1. F o W0 BE. (X,.Z,0) 565 Rl 2.
VE: i(A) = p(A), YA e F. Wi Fp 1 K.
(X, Z, 1) F(X, T, ) W5esth/se4tk.

FEE: B, HEE



EH (FEH2.4.1)
T Ao R¥.[RR. (X, T, —REEHNE 5.

o Z:={AUN}, NS B, u(B) =0; i(AuU N) := u(A).
o (1) F Ro M X =XugeZ;

o (AU N)¢ = A°— A°N = (A°\B) + A°(B — N) € Z;
o Unzi(An u Na) = (U= An) U (UnZyi Nn) = AU N,

o0 00]
Nec|)Bu=B, u(B)< ) u(Bn)=0.
n=1 n=1

(4] (2) ﬁ E% %Al U Ny = A2 V) NQ, )H\UAl u B2 AQ, E&

(A1) = p(Ar v Br) = p(A2), [, u(A2) = p(Ar).

WRERY BEURLIIT H FEE: B, HEE



o (3) i =7 LI
i) =0, g(AuN) =0, H

Mo =guCeZ.

WRERY BURLIIT F FEE: B, HEE



EH (EH2.4.2)

BT RFFRL2 Etho A RN Ep £ G INNE, W (X, 7., 7)
£ (X,0(2),7) R HA.

°o F = ()@ﬁﬁ:

o 7 :={AUN}C F: (X, Fr, 1) 7t
o 7 2% VCe ZFy, fEiE: C= A+ N.
o C°e Z,, #AB e 7 #i15

BoCC Hr(B-C%=0

e itA=B° N=B—-C¢lIC=A+N.




o F:R — R, IRFF. ALk, MIFRIATHE AT R 2L
o v N¥M2p EHIIEE, o AR

v=vp:(a,b] — (F(b) — F(a)) v 0.

o idv AERANUE AT = \p.
.7, A NLebesgue-Stieljes (L S) Al4E;
f:(R,.Z) — (R, Br) NL-S "R E; 7|2 AL-S MFE.

o KpAHh, F =id W, L Al4E; L JUEE, \; L w] Wl g8 %L
o (R,.Z,,7) NIEZE], 5% o HIR.

WRERY BURLIIT F FEE: B, HEE



o Br = 0(2R), (R, Z,,7) (R, Br,7) K&
p=pp = Ap|g, v B PBr = o(2r) FHMHE—T K.
SOt ok, Bikp AR, Br) ERIDIEE.

p((a,b]) < oo, Va < b, WMp=pp. (I8, 15)

(]

F=F,:z— p((—0,z]), zekR;

,U/((O?x])7 x> 0;

HF=F,:0-0 z—
—u((z,0]), = <O0.

o ﬁﬂ@fé = <g.)\F:

‘?AF = {A UN:Ae PBr,i1B € ,@R’TfM(B) =0,N c B}

WRERY BURLIIT F FEE: B, HEE



) ﬁba& 3%R)ftEGE%ggy9§}#ﬁ-
o WF : R — R AR E(AERE. AES:). X F Hia:

F(—):= lim F(zx) =0, F(o0):= lim F(z)=1,

WFRE R AidkE(d.f.). (P51 ~ 52.)

o A Ed.f.——XFM:
Fip NG, WE, AdL. Z5F N E, Wpe oA,

p=v=F=F, F=G=pur=/uqg.

FEE: B, HEE



EH (EFE3.2.10 (1))
&g (X, F) > (V,), p AF LegmE. 4

v(B) := (g 'B) = pog *(B), VBe.”.

My &7 Eagml A

o iF: v dEf1; H.




o (0, F,P) MR, f:(Q,.F) - (R, Br).
Pof':Bw—P(feB), VBe%

N EI(BEE) AT, 8 .
Fipp = p, WIFRF BRI AT, ICHf ~ .
WRFy := F,, Nf BI04 eREL

(]

Fi(a) i= pp((~0,2]) = P(f <), aeR.

(]

¥iFy = F, WBHf JRF, idHf ~ F.
HFp = F, (ff pp = pg), WFRf Sg F5A6, idH

fig

WRERY BURLIIT F FEE: B, HEE



eI AL AL & /RENL IR & f A5 f ~ F.
o Jik—. WU ~U(0,1): B
Q=(0,1), F=2%4p1, P=Nz U=id
o WF R/ RE. JiELEl:
F=:(0,1) >R, t—inf{zeR: F(x)>t}.
o F|H25.5. F— SH. FERE. AiES:, H

F(t)<z<e F(x) >t

o fEfd.f. #RHr.v. HdL. f:=F(U) ~ F:




§2.5 A R H R S
o (X, 7, ) /& =]
o 1A A= KTmEz Mamidl /1R,
o #3 FMEEN 15 ardxt i A e € N¢ BOL,
M Pi iz @l L F-AbAb (ace ) BROL. ¥ prace..
o fif1,fa, - RMPEEAE(X, Z,pn) L HIArm g%k,
o fILFRAAIR; JLFabaE T TP RH0; -
o JEN25.1. #
p (£ = 1) =0,
ML £} TUTAE AR DL f AR,
N aeHIR, WH{f.} TSR f, e M, &5 f.
o Vi £, 55 f BRI ae. HIR.

WRERY BURLIIT F FEE: B, HEE



o FEN2.52 #V6>0,3Ae F fif5u(A) <5 H

lim sup |fn(z) — f(z)| =0,

n—0o0 z¢ A
WBE{ fn} JLF—BRSIENf. LA S = f
o VE: fEA° bE—Fulksh
o UE: AEJLT- IR — Bl

W) BELIT S | R XU B



(ﬂ U{Ifn—fl )

m=1n=m

o E: Ff(x) — g(x) Tk X, MR € {|f — g] > €.

e A AR
{Jim fo# f}odlfl = oo} = Ay =1 lim 4,

FEE: B, HEE



fo ™5 f BEMREYe >0, A

rrlzi—r>nooM ( U {lfn—f1= C}> = 0.

n=m

o = fn = f T .
6> 0,34 e F fifiu(A) <8 Bf.(0) "3 f().

o fu(2) "D f(x) 18 ErEe > 0. Im B %0 > m W,
v ¢ A= |fulz) - f@)] <e.

o Yin=m W, |folz)— f(z)| =e=ze A B, € A.
o 45— 0 KL iy oo () = 0.

o «=: V6 >0, Imy H15u (U:?:mk”fn fl= %}) 2%
o A=UL, Ay, mw) <6, Hfa(e) "2 f(a).

RERY BURLIIT H FEE: B, HEE



e E X253, #Ve >0,
Jim ([ fn — f] =€) =0,

TFR{ f} MU SR EI f. TS B .
o ATRE2.5.1. £, %5 fiff Ve > 0, u (iriiinw U= A ) —0.

o M2.5.2. f, ™ fiff Ve >0, u(Up,, 4n) 0.
o TH25.3.

fo S f= P S PR D S

%/1()() < Iv I)_I‘IJ

IS = fa S = s ),

FEE: B, HEE



EH (EH2.5.4)

fo B> f SERG(f) WE—F P A LT {f} 257
fn’ L f

o =: HIEEf, 55 f, WA fo} B0 790 {fn, } 18R f0, =5 F.
o ng = 0. BHAMIng > ng_q ﬁ?%
F‘(lfn | ‘) < 2k7 Vn = ng.
o Ve>0,3L <e {|fu, — fl=ct S {|fun — fl = £},
(Ui *x) < 1 (Ui #1) < Xl ok = gt 0.
o «: EWk. B3 > 0 50| fn — f| =€) » 0.
o 36 >0 KT H{ng} 1G] fn), — f] =€) > 0.
o MAF(E {fu } BITFN frr} AR fr =5 f.

WRERY BURLIIT H FEE: B, HEE



o fi1. (R) %Ra)‘% fn(x) = I{|cc|>n} i
f(z) - 0,Yz = f, 25 0= f.

o Me =1, u(|fn — fl =€) = 0, ¥n. #fn 50 .

o Wi f, X5 0 AT

o B12. ((0,1], BoapA)- fri =Tt yesyy i =1+, k.

o n o (ki) (fi,f2r-) = (fr,1, fo1s fo2, 30, f3,2, fa3, )

en— owiff k — 0.

M| fo— f] >¢) < %—»O Ve>0= f, 5 f.

o Vi, fulz) - F(x). HLfo 25 0 RRRIL. M, f 25 0 ARSE.

WRERY BURLIIT F FEE: B, HEE



R 22

o B(Q,.Z,P) FHEZI(p.s.),
Fofis o RBEHLE R ().

o JUTALAT N LT A4,

o B, fu 25 f BOHRALTAARILE, iEANLn 25 f.

o fu D F BRI

M) FERLIHT H HIfEE: WH. EEH



o WF JjESLfHmR%L. id
C(F):={z: F £ x #4%}.
o WF, F,Fy, - EAERERISE KA. #

lim F,(x) = F(x), VYxeC(F),

n—0o0

WFR{F,} FREEIF, iENEF, 5 F.
o WF, F,Fy, -+ R~OMEE, fu~F,yn=12" -
o FEXN2.5.4. #E, 5 F, WFR{f.} oAUk ®|F,

WHf, S F.

A f ~ F, FR{ fu} KA ATSIEN S, 0K f S f

WRERY BURLIIT F FEE: B, HEE



ER (ERE2.5.6)

+¢e)+ P(lh—g| = e).
° F(z) = P(f <), Fu(z) = P(fn < 2).

<

° EXh:fnvg:fay:x'
limsup F,(z) < F(z +¢), Ve > 0.
n—0o0

W, limsup F,,(z) < F(z).
n—ao0
o Mh=fg=fuy=2—c¢
F(zx—¢) < limioréan(:n), Ve > 0.

e VzeC(F), F(x) < li%ri)ioréan(:n). MIME,(z) — F(x).




EH (EH2.5.8, Skorokhod EFE)

Zf S fm éﬁa‘%@;.lﬂ( ~) 53k Ero. {f,} F=f 4%
Folfan=12-.- Fif F[25F

o BMF: U~U(0,1)= F—(U)~F.

o 5HI25.7. #EF, 5 F, MF- 5 F.
o R\C(F<) W[#. WF—(U)% F—(U).
o MF, :=Fy,, F:=Fy RIT[,




o TIEEE: f ac. EX. AEIHANS:
fi=f Iye, Hop w(N) = 0.

o LR RAHAEE, Nf=gRf=g
° ﬁl%ij%fﬁ%g.faﬁlﬁ;f.
o r.v. f8as. ENHAER.

FEE: B, HEE



