The integral on (2, F, P) thus defined satisfies the standard properties
of an integral, such as
1. f(0) <g(w) = [f(o)dP(0) < [g(w)dP(w).
2. f(w) < g(0) and P{w: f(0) # g(@)} > 0 = [f(w)dP(w) <
J 8(w)dP(w).
3. [af(w)+bg(w)dP(w)=a [ f(w)dP(w)+ b [ g(w) dP(w).
4. A,BeFand ANB=0= [, 5 f(0)dP(w) = [, f(w)dP(w)+

[ f(w)dP(w).
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