Financial Mathematics
Basics of integration




et A\ denote Lebesgue measure on R.
2330-1.Let I :=[1,5].

Compute /I (352 + 7s — 3) d\(s), if it exists.




2330-2. Let R_I_ = (0 OO)
et f: Ry — Ry be defined by f(x) = z!
et a,b e IR{_,_ and assume that a < b.

et I := [a,b] be the closed interval
from a to b.
Let Ay be Lebesgue measure on R,.

a. Compute (fAg)(la,b]).
b. Compute (fxry)(la,d]).
C. Define g : Ry — R by
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FIOU1w) 7y
Compute (ghy)([a,b]).

g(y) =




