The Leibniz Integral Rule
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Proof:
Suppose that F is an antiderivative of f, so F’=f.    Then by the Fundamental Theorem of Calculus, 
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Differentiating both sides of the equal sign (notice the chain rule being used on the right), we get:
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= f(h(x)h'(x)— f(g(x)g'(x).




