PROOF OF FORMULA 3.241.6

G(z) == /abSigﬂ E - (g:Z)p} du= (b—a)F [(x/c)l/p}

F(z) = /0 sign(x — t) dt.

where

The change of variable ¢t = (b — u)/(b— a) and the observation that
sign(a? — t*) = sign(a — t)

give the result.



