
THE RIEMANN-STIELTJES INTEGRAL
Let f be bounded on [a ,b) which has finitely
many points of discontinuity in Caio] and

✗ is

monotonically increasing function which is
• where =p iscontinuous at all those points

discontinuous Then fERG)on[aib]_

¥oof f is discontinuous at finitely many points
on { a, b)

Let E--14 , Cz , - - - - , Cp} are points wharf
is discontinuous.



Now ✗ is continuous for every points of E (Given]
a- . We Can Cover eachpoint of E with

an closed interval.
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R = ( [ ants, ] : [orbit
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Now f is continuous in each of P-11 intervals.
K = { [ a , aid ; ( b , , ad ; lbz , as]

- - -
- .
[ bp ,bP}
-②Let P

, , Pa - - . . Pp+ , are partition of intervals of,
,

Now U(Pj , f.a) - UP; , f-a) < c- it ijtptl.
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[
ruinous function on interval{ a)b) is R-s integrable)on [ a , b)

[ a , b) is divided into twogroups.



[ a , b) = R -1K

Now each interval of R is sub - interval of {aib]
so oscillation off in each interval f M- m .

Let pi is partition of Kaibi
Pi is partition of [ambit
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Now Let Pis Common Partition of {aib]
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Hence f- C- RG) on ( arb) .


