Notes from section below:
Section 3: Step Functions
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3.1 Definition:  A step function g on  i

s a real valued function such that there

 exist an 

interval [a,b], a partition of [a,b] int

o open intervals I,... and real numbers 

,..., 

such that ()
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 for  and ()0 for [,].
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3.2  If g is a step function with the re

presentation given in Definiton 3.1, the

n we define

g().

r

ii

i

cvI

=

=

å

ò



[image: image3.wmf]3.3 Proposition:  If g is a step functio

n such that g(x)0 for all x, then g0.
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[image: image4.wmf]3.4 Proposition:  The set  of step funct

ions is a real linear space and the inte

gral is a 

linear functional on .  
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[image: image5.wmf]Remark:  If for g and h in  we define
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(gh)=(||) and ()(||)
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[image: image6.wmf]3.5 Propostion:  The set  of step functi

ons is a lattice
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