Module Code: MATH-416
Module Title: Measure Theory and Lebesgue Integration
Module Rating: 3 Cr. Hours

Measurable Sets

Outer measure, Lebesgue measure
Lebesgue measurable sets

Borel sets

Non measurable sets

Measurable Functions

Lebesgue measurable functions

Simple functions, characteristic functions
Borel measurable function

Littlewood three principle

The Lebsegue Integration

Review of the Riemann integral
Lebsegue integral

Integral of a non negative function
Integral of measurable functions
Convergence in measure
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