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Lebesgue Integration

This type of integration is modern and is another approach to integrating exotic functions. This method is a way to solve
non-elementary functions such as the normal distribution function without error. It was invented by Henri Lebesgue, a French
mathematician who noticed that the Riemann integral could not solve most of the non-elementary functions, so he introduced
a newer approach to overcome the problems that the Riemann integral cannot solve.
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