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                     Abstract
This chapter serves two purposes. It contains a careful development of the Riemann integral, which is the integral studied in standard calculus courses. It also contains an introduction to a generalization of the Riemann integral called the Riemann-Stieltjes integral. The generalization is easy and natural. Moreover, the Riemann-Stieltjes integral is an important tool in probability and statistics, and other areas of mathematics.
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                     Notes
	1.Here and elsewhere in this chapter, we assume a < b.


	2.In measure theory this is an example of a measurable partition, that is to say, a family of measurable sets with disjoint union [a, b].


	3.Allowing some c
                      
                        j
                      ’s to be 0 won’t change the value of F, of course, but allowing c
                      
                        j
                      ’s to be 0 is sometimes convenient.


	4.Some readers may appreciate more explanation. To avoid breaking the flow of the proofs, this will be provided after the proof of Theorem 35.29 is completed.
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