


Proof of Theorem 10.2





Proof of Theorem 10.3





Theorem 10.5 (Layer Cake). If f : X → [0, ∞] is measurable then
�

X

f dµ =
� ∞

0
µ(f > t) dt.



Proposition 10.6. If (am,n) are such that
∞�

m,n=0
|am,n| < ∞, then
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am,n.



Theorem 10.7 (Minkowski’s inequality). If f : X × Y → R is measurable, then
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f(x, y) dν(y)
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|f(x, y)|p dµ(x)
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dν(y)






