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Lecture 23

Def . A function f:lB-IR is called a distribution of a loc
.

fin
.
Borel

measure M on IB if M(a
,
b]) = f(b)-fla) for all acb.

Any two distr
.

functions of the sure measure differ by a constant.

We would like he characterize those distribution functions that correspond to
MX . Let f be a distribution of a loc . fin · means

.

M on IP.

If MKX
,

then for each (a
, b) , 8330 , 750 st

.
E Bore B= (a, b) ,

x(B) + d => M(B) = 3
. M1bn) =0 by May

When B is open , B = Llan , bu) , so ↓
x(b)= z(ba - au)

u(/N
and M(B) = [M((an , bul) = (f(ba) - f(au))

,

Y

thus
, Ebran) =d => Iflbul-flan) = 2.

.

U

Def . We
say

that F : IR->IR is absolutely continuous on (a
, b) if

- 3307530 it
.

N all open UE( , b) , writing U= far , by,
we have [lbe-anled => Elflbul-Haull-2.

MEN nEIN

We
sy butf is locally absolutely continous if it is abs, cont

. on

every 1 ,
b).

Note let if f is abs
,
cort. on 19

,
b)
,
then it is whif. cout. on (a, b).

Example . Lipschitz functions are globally absolutely continuous.

So unit. cont<=abs , cont . E Lipschitz E having bod decirtive










