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Given an f(z) that is increasing everywhere over [a, b], take step functions ¥(z) and ¢ (x)

such that

flxy) if zo <z <y
flzg) if o1 <<y

U(z) =

f(.il?k) if T 1 <o < T

where [a, b] is divided into k equal parts, zo = a, and xy = b.

Because f(x) is everywhere-increasing, ¥(z) > f(z) > (z).

b*T“(f(b) — f(a)) < €. Then,

/ab U(z)de — /abw(x)dx

_b—a

k

if xog<z<ux

if r1<z<uxy

if x4 <x<uwy

Choose k such that



