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An accessible, clearly organized survey of the basic topics of measure theory for
students and researchers in mathematics, statistics, and physics
In order to fully understand and appreciate advanced probability, analysis, and
advanced mathematical statistics, a rudimentary knowledge of measure theory
and like subjects must first be obtained. The Theory of Measures and Integration
illuminates the fundamental ideas of the subject-fascinating in their own right-for
both students and researchers, providing a useful theoretical background as well
as a solid foundation for further inquiry.
Eric Vestrup's patient and measured text presents the major results of classical
measure and integration theory in a clear and rigorous fashion. Besides offering
the mainstream fare, the author also offers detailed discussions of extensions, the
structure of Borel and Lebesgue sets, set-theoretic considerations, the Riesz
representation theorem, and the Hardy-Littlewood theorem, among other topics,
employing a clear presentation style that is both evenly paced and user-friendly.
Chapters include:
* Measurable Functions
* The Lp Spaces
* The Radon-Nikodym Theorem
* Products of Two Measure Spaces
* Arbitrary Products of Measure Spaces
Sections conclude with exercises that range in difficulty between easy "finger
exercises"and substantial and independent points of interest. These more difficult
exercises are accompanied by detailed hints and outlines. They demonstrate
optional side paths in the subject as well as alternative ways of presenting the
mainstream topics.
In writing his proofs and notation, Vestrup targets the person who wants all of
the details shown up front. Ideal for graduate students in mathematics, statistics,
and physics, as well as strong undergraduates in these disciplines and practicing
researchers, The Theory of Measures and Integration proves both an able primary
text for a real analysis sequence with a focus on measure theory and a helpful
background text for advanced courses in probability and statistics.
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Editorial Review

Review
"…an excellent read…I was impressed with the wealth of information and the amount of flawless detail."
(Journal of the American Statistical Association, March 2006)

“…contains many really good exercises…the style is clear and the notation appropriate…” (Zentralbaltt
MATH, May 2005)

From the Back Cover
An accessible, clearly organized survey of the basic topics of measure theory for students and researchers in
mathematics, statistics, and physics

In order to fully understand and appreciate advanced probability, analysis, and advanced mathematical
statistics, a rudimentary knowledge of measure theory and like subjects must first be obtained. The Theory of
Measures and Integration illuminates the fundamental ideas of the subject–fascinating in their own right–for
both students and researchers, providing a useful theoretical background as well as a solid foundation for
further inquiry.

Eric Vestrup’s patient and measured text presents the major results of classical measure and integration
theory in a clear and rigorous fashion. Besides offering the mainstream fare, the author also offers detailed
discussions of extensions, the structure of Borel and Lebesgue sets, set-theoretic considerations, the Riesz
representation theorem, and the Hardy-Littlewood theorem, among other topics, employing a clear
presentation style that is both evenly paced and user-friendly. Chapters include:

Measurable Functions
The Lp Spaces
The Radon-Nikodym Theorem
Products of Two Measure Spaces
Arbitrary Products of Measure Spaces

Sections conclude with exercises that range in difficulty between easy "finger exercises"and substantial and
independent points of interest. These more difficult exercises are accompanied by detailed hints and outlines.
They demonstrate optional side paths in the subject as well as alternative ways of presenting the mainstream
topics.

In writing his proofs and notation, Vestrup targets the person who wants all of the details shown up front.
Ideal for graduate students in mathematics, statistics, and physics, as well as strong undergraduates in these
disciplines and practicing researchers, The Theory of Measures and Integration proves both an able primary
text for a real analysis sequence with a focus on measure theory and a helpful background text for advanced
courses in probability and statistics.

About the Author
ERIC M. VESTRUP received his master’s and doctorate in statistics from the University of California at
Davis. He was awarded the Chancellor’s Teaching Fellowship prize from UC Davis in 1997 for outstanding
promise in the field of teaching. He has published in the areas of mathematical statistics, decision theory, and
analytic philosophy, and is currently an assistant professor at DePaul University.



Users Review

From reader reviews:

Raymond Striegel:

The reason why? Because this The Theory of Measures and Integration is an unordinary book that the inside
of the guide waiting for you to snap it but latter it will distress you with the secret it inside. Reading this
book beside it was fantastic author who all write the book in such awesome way makes the content inside
easier to understand, entertaining technique but still convey the meaning totally. So , it is good for you
because of not hesitating having this anymore or you going to regret it. This unique book will give you a lot
of benefits than the other book have such as help improving your ability and your critical thinking means. So
, still want to postpone having that book? If I had been you I will go to the reserve store hurriedly.

Maria Ives:

Many people spending their moment by playing outside along with friends, fun activity using family or just
watching TV 24 hours a day. You can have new activity to spend your whole day by studying a book. Ugh,
think reading a book will surely hard because you have to accept the book everywhere? It fine you can have
the e-book, bringing everywhere you want in your Smartphone. Like The Theory of Measures and
Integration which is finding the e-book version. So , try out this book? Let's see.

Jack Michaud:

E-book is one of source of expertise. We can add our information from it. Not only for students and also
native or citizen have to have book to know the update information of year for you to year. As we know
those textbooks have many advantages. Beside we add our knowledge, may also bring us to around the
world. With the book The Theory of Measures and Integration we can get more advantage. Don't someone to
be creative people? For being creative person must choose to read a book. Just choose the best book that
suitable with your aim. Don't possibly be doubt to change your life with that book The Theory of Measures
and Integration. You can more desirable than now.

Darrel Mason:

Some people said that they feel weary when they reading a book. They are directly felt that when they get a
half areas of the book. You can choose the particular book The Theory of Measures and Integration to make
your current reading is interesting. Your own skill of reading skill is developing when you including reading.
Try to choose straightforward book to make you enjoy to see it and mingle the opinion about book and
examining especially. It is to be 1st opinion for you to like to available a book and go through it. Beside that
the guide The Theory of Measures and Integration can to be your new friend when you're truly feel alone and
confuse in what must you're doing of these time.
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