
Another basic integration theory tool we haven't needed until now)
is Holder 's Inequality .
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So if p (or p
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If p =2

,
this is the Cauchy -Schwarz inequality .



The proof requires one elementary convexity result .

Lemma : If 5,6>-0
, kpccs , then st ftp.SPtlp.tP
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Bf . exp is a convex function .

i. since + ¥, =P ,
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• Already covered the case p=1, as .
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