Theorem 1 (Dominated convergence of Lebesgue) Let g be an integrable func-
tion defined on the measurable set E and hat (f,)nen IS a sequence of measurable
function so that |f,| < g. If f is a function so that f, — f almost everywhere then
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Proof: The function g — f;, is non-negative and thus from Fatou lemma we have
that [(g — f) < liminf [(g — f,). Since |f| < g and |f;,| < g the functions f and
fn are integrable and we have
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Jf > limsupjfn.

Ozwpnua 2 (Kuplapymuévng oVykAong tov Lebesgue) Eotw d1in g sivai pia
oAoKANpWOLUY OVUVAPTNON OPLOUEVH) OTO UETPNaLUo oUVvoAo E kat 1 (fp)nen Elvar
uta akorovOia UeTPHoLUWY oVVAPTNOEWY WOTE |f,| < g. YmoOétovue Tt vdpyet
uta ouvdptnon f dote n (fy)nen vV TelVEL 0TV f oxEGOV TAVTOU. ToTE
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Amédeién: H ouvdptnon g — fr, elval un apvntikni kot dpa améd to Ajupa tou Fatou
wyvel [(f — g) < liminf [(g — f,,). Emed |f] < g xau|fy,| < g ot f kau f;, etvan
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