MA6702   Measure Theory
Introduction, outer measure, measurable sets, Lebesgue measure, a nonmeasurable set. Measurable functions, Egorov's theorem, Lusin's theorem, Simple functions, Lebesgue integration of a bounded function over a set of finite measure. The integral of nonnegative functions, Fatou's lemma, Monotone Convergence Theorem, Lebesgue's Dominated Convergence Theorem. Change of variables formula. Differentiation of monotone functions, Functions of bounded variation, Differentiation of an integral, Absolute continuity. Minkowski's inequality and Holder's inequality, Completeness of Lp, Denseness results in Lp.
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