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Theorem 2. Suppose that f and %if are continuous in the rectangle

R={(x,t) :a<zxz<b,c<t<d}
and suppose that uy(x) and u,(x) are continuously differentiable for a < x < b with the range of uy(x) and
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If one of the bounds of integration does not depend on x, then the term involving its derivative will be zero.
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