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[Fubini-Tonelli is justified because the integrand is absolutely integrable.] Now plug in fi(t) = [g ™ u(dy) and
use Fubini—Tonelli again. This yields
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see (7.24) on page 96. So now we compute the inner integral directly. [Do be brave!]
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Firstly, this is bounded (by zero and one), uniformly for all € > 0. Secondly,
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¢ o 0 otherwise.

The bounded convergence theorem does the rest.



