
 

Lecture 7 Ergodicity
Recall from the previous lecture
A function f is T invariant if fot f
A measure µ is T invariant if pot p
A measure µ is ergodin if any T inv function is equal
almost everywhere a e l to a constant

Ergodic Thm If p is T invariant and edic then

for every bounded measurable function f

I Eifftic Stay a e

What about the non ergodic case

Ergodic Decomposition Suppose T is a continuous map
on a compact metric space X Any T invariant Borel prob
measure µ can be put in the form

µ 50 dy 57 where dg are T inv endic Bordmeasures

This means that for every bounded Borel f IR

3h Sf do is Borel measurable and ftp SfddgJdy
x x x x

There are more general versions of this theorem The proof
can be found in my lecture notes on Ergodic theory
I skip it because it requires more measure theory than

I'm willing to assume




















