
There are versions of the monotooe and dominated convergence the-

orems tbat appty to conditional expectation'

Iheorcm 2.7 (Monotone Convergence Theorem)' If 0 S Y"(co) 
=

f*rt )ardElfrl . *forn=L,2,""tlun

Jg z(YnlsoX,) = *0gLr, lro)1'1

frcept for co in some qent E with P(E) :0'

Theorem 2.t (Dominated convergence Theorem). lf . lyr(')l s
Z(r) for n = 1,2,, . .. , VlZl 'l-, and limn+oo Y'(') : Y(ot)

ucept-for a e F with P(,F) - 0, then

Jig E(YnlroXr) = v(Y lsoX')

qcept for o in some went E with P(E) = 0'


