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4.37 Theorem. Let A be an invertible n x n matrix, and let G(u) = Au be the
corresponding linear transformation of R". guppove S is a measurable region in
R™ and f is an integrable function on S. Then G~ ={Ax:x € S}is

measurable and f o G is integrable on G='(S),

and "JRS TN

(4.38) / : / f(x)d"x = |det A| / - / f(Au) d"u.
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B.9 Theorem.
Suppose

integrable on |a, b], and the function g(y)

Three anpumplio, & mﬁwbm,a

R = |a,b] X [e,d], and let f be an in}e/gmb function on R.
1, for each y € |c,d], the function fy defined by f,(%) = f(x,y) is

f f(x,y) dx is integrable on [c, d|.

Then L“" o

/'I;fdA:/c de] dy.
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