Theorem 1 (Dominated convergence of Lebesgue) Assume that g is an
wntegrable function defined on the measurable set E and hat (f;),cn 5 a
sequence of measurable function so that |f,| < g. If f is a function so that
fu — 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
f, are integrable and we have

Jg—Jf < Jg—limsupjfn,
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Ocwpnua 2 (Kuplapyxnuévng cvyxiione tov Lebesgue) ‘Eotw dti n g ei-
VAl Lo OAOXANP WO CUVEPTNON OPLOUEVT OTO UeTPNoLUo oUvodo E xau
N (fu)neN €lvar uta axolouvdio uetpriouwy ocuvaptricewy Wote |fl < g.
Trodeétouue dtL undpyet uia cuvdptnon f dote n (fy)peN v TEVEL TTNY

f oxebdv mavtol. Téte
limen = Jf

Andéberén: H ouvdptnon g — f;, eivou un apvntix xou dpa and to Afuua tov Fatou
wylet [(f - g) < liminf [(g - f,). Enedd [f| < g xou |fy] < g ov f xou f;, ebvon

ONOXATPWOLUEC, EXOUUE
Jg* Jf < Jgflimsupjfn,

Jf > limsupjfn.
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