Theorem 1 (Dominated convergence of Lebesgue) Assume that g is an integrable
function defined on the measurable set E and that (f,),c is a sSequence of measur-
able 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| <gand]|f,| < gthefunctions f and f, are integrable and
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Oswpnua 2 (Kuptapxnpévng oUYKALoNG Tou Lebesgue) Fotw ot n g sivat pia
OAOKANPWOLUN OUVAPTNON OPLOUEVN OTO HETPNOLUO oUVOAO E Katn (f,)pen EiVaL pita
akolouBia peTpNowy ouvaptnoswy wote | f,| < g. YmoBétouue OtL undpxet pia
ouvdpmnon f wote N (f,) ey VO TelVELOTNY f OXESOV MavToU. ToTE

lim [ f,= j f.
Anodedn: H cuvapmon g — f,, eival un apvntikn kat apa

arnd to Afppa tou Fatou woxvet [(f — g) < liminf [(g — f,).
Enedn |f| < g kat|f,| < g ol f kat f, givat ONOKANPLICLUEG,
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