
Lecture 6 Wed Feb /07/2024

Last time Today
1 General Poisson Convergence A Continuation of the proof
Conditional Expectation IProperties

Regular conditional
I probability

Existence :
Consider two cases :

Case 1 : X20. Then
,
we can define

DCT
V(A) = X dIP KAEG

f
Exercise : Show that U is a measure on

Cat ,G) [just like IP)
.
Now we would like

to find a Gmeasurable functionof such that
U(A) = ) dP .

A * Density .

Question : When do such densities exist?
We use a hammer from measure

Theory :
















