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Existence Proof of Weak Convergence in
Lebesgue Integral and Its Application

WU Zhiyong

(College of Extended Education, Zunyi Normal College, Zunyi 563002, China)

Abstract; In order to prove the Lebesgue integral is of weak convergence, basing on Lebesgue theory, we
prove the necessary and sufficient conditions for the existence of the weak convergence of Lebesgue integral se-
quence { f,} are that the sequence are bounded in L” space; at the same time, it must satisfy that the integral
limit value of { f.} in the measure range of E is equal to the integral value. Finally, by the application of Lebe-
sgue integral to probability statistics, we use Lebesgue-Stieltjes integral to represent the random variables and
mathematical expectation respectively.
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