
-
,,lj

,1..

:

|' 
The integral on (O, g, P) thrs defined satisfies the standard properties

of an integral, strch as

L. f(r) < g(a,) + I f@) dP(a) 
= [ s@) dP(ot)-

I s@) dP(o).
3. 

-l 
of U)+ bg(a,) dP(o) -- a { f (ct) dP(a) + ? I s@) dP(a).

4.2,-B' e I and AnB - a + Inu, f@)dP(a): lnf@)dP(co)+
{s f(') dP(a)'


