Theorem 1 (Dominated convergence of Lebesgue) Assume that g is an inte-
grable function defined on the measurable set E and hat (f,),cn is a sequence of mea-
surable function so that |f,| < g. If f is a function so that f, — f almost everywhere

then
lim [ f, = /f

Proof: The function g — f, is non-negative and thus from Fatou lemma we
have that f(g — ) < liminf f(g —f,). Since |f] < g and |f,| < g the functions f
and f, are integrable and we have

fg—ffsfg—hmsupffn,
ffZlimsupffn.

Ozdonua 2 (Kvptapynuévng obyxiong tov Lebesgue) ‘Eotw ot 1 g elvar
Hia 0AoKkApdarun ovrdpTnan opLouévy oo uetpnaliuo ovvodo E karn (f,)en €(var
pia axodovdia puetpiowuwy cvvaptioewy dote |f,| < g. Twodérovue ot vTdpyet
upa ovvdopmon f dote 3 (f,),en va Tetver oy f oxedory mavtov. Tote

im [ f,= [

Andderén: H ovvaptnon g — f, slvor un opynrinn xow dpor arté to Appo tov

Fatou toydet f(f—g) < liminf (g —f,). Emetdn |f] < g xou |f,] < g o f xou f,
elvort OANOXANPWOLUES, EYOVIE
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