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L%-space Integral in the Mean Square

Gong Zhaoren

(Northeastern Univ. of Finance and Economics, Dalian 116023 )
Abpstract

We consider integrals in the mean square in the L?-space, which generalize Riemann
L%-integral. Properties of the integral are also discussed.

Keywords L?(du)-space, L:-integral, continuous in mean stationary process, convergence

in the mean square.
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