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Abstract:

Title: A Random Look at Lebesgue Integral

Nesa Pouresmaeil Janbaz Foumani

In this dissertation, we first present the concept of random Riemann sums for a real
valued measurable function f, f:[0,1]— R and a sequence of partitions of [0,1]. We show
the corresponding sequence of random Riemann sums converges in probability to the
Lebesgue integral when the norms of partitions tends to zero and we investigate the kinds

of convergenses.

Keywords:
Random Riemann sum; Random Riemann integral; First return in-

tegral; Rimann sum; Lebesegue integral.
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