
Another basic integration theory tool we haven't needed until now)
is Holder 's Inequality .
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this is the Cauchy -Schwarz inequality .



The proof requires one elementary convexity result .
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Proof of Holder's Inequality llfgll , s llfllpllgllpi
• Already covered the case p=1, as .

• If llfllp -- o or 11911 pi =o , fq=o as . and so Holder reads o so
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