Theorem 1 (Dominated convergence of Lebesgue) Assume that g is an inte-
grable function defined on the measurable set E and that (f,,),cn is a sequence of mea-
surable functions 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
fand f, are integrable and we have
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Ozodonua 2 (Kuprtapynuévng odyxitong touv Lebesgue) ‘Eotw ot n g elvar
ma odoxkpdaiun ouvdpmon optouéry oo petpiowo ovvolo E kat n (f,),en
elvar pa axolovdia petpiowey cvvaptioewy dote |f,| < g. Tmodérovue ot
vdpyel pa ovvdptyon f éote 1 (f,) en Vo Telver oy f oxedov mavtov. Tote
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Amdderén: H ovvdptnmon g — f, elvar pn apvntinn xal dpa amtd to AMup.o Tov
Fatou toybet [(f—g¢) < liminf [(g—f,). Ened |f| < g xou |f,| < g ot f xon
f. elval ohoxAnpwotueg, €xovue
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