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Introduction

» Course in spring 2024 at the University of Freiburg
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Prerequisites:

» Goal:

» Interference:

» Next course:

universitatfreiburg



Measure theory

» Sample space Q; ACQ
> Assign some value p(A) € Ry to as many subsets of A as

possible, with a number of computation rules
= measure 4 defined on a o-algebra F C 29

> Make a weighted average of some f : 2 — R with respect to
the measure p.
= integral [ fdu
Study the structure of the space of functions with finite
integral

» All the same on product spaces 2 = X, §;
%
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