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Multfidimensional In’regra’rion - Part 5

§3 W —> R measurable , W= R" open

g \é‘}(x) A" x

C_1-di1°{-‘eomor?hism / ,L\AJ /

> N~ >
X

L 1

@: IK\A' —> [0 continuously differentiable + bijective

@ .\ — [x continuously differentiable

ih ohe dimension! ~ ~

substitution: X = (_]S_(’y‘{) —~—> dx = @X(X) dX

\w> I'x = |det(dp(®)

"/\l
a X

Change of variables formula: 55_()() A" = g‘;“@(%,)) ‘deT(J@(?(')\" dn?’
i) W

If onhe exists, \\/’/

then also the other!




