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of integrable functions by using the idea of truncation of a function by another function. The
notion of measure follows naturally. Stone’s theorem relating measure and integration is proved.
In Chapter 9 Lebesgue—Stieltjes integrals are defined as Daniell integrals on spaces L(R¥), which
contain all the step functions (or equivalently all the continuous functions on R* which vanish
outside a compact set). Various forms of Riesz’s Representation Theorem for bounded linear
functionals on the space of continuous functions on a compact topological space provide the subject
matter of Chapter 10. In Chapter 11 the general notion of measure is introduced, the extension of
a measure on a ring to a measure on a g-algebra is done by means of the Daniell integral. Chapter
12 contains a classical approach of the problem of integration with respect to a measure on a o-
algebra. Chapter 13 is devoted to the study of uniqueness of extensions of measures in the case
where the universal space is o-finite with respect to the measure. In Chapter 14 product measures
are defined as extensions of a measure on elementary product sets to a measure on a g-algebra.
Chapter 16 introduces the notions of real and complex measures. The Jordan Decomposition Theo-
rem shows the connection between positive and real or complex measures. In Chapter 17 the Radon—
Nikodym theorem is proved both in measure theoretic form and for Daniell integrals, and used fora
study of dual spaces of L? spaces. A short Appendix gives a summary of the most important topolo-
gical notions used in the text. All the chapters end with exercises; the solutions can be found at the
end of the book.

An elementary knowledge of topological spaces is assumed. The book is offered for students.

L. Gehér (Szeged)
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