Real Analysis

Text: HL Royden, 3rd Edition

Topic: Chapter 4 General Lebesgue Integral

Problem:  
Let f be a nonnegative integrable function.  Show that the function F defined by 
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 is continuous by using Theorem 10, the Monotone Convergence Theorem.
Monotone Convergence Theorem.  Let 
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 be an increasing sequence of nonnegative measurable functions, and let 
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 a.e. (almost everywhere). Then 
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