Theorem 1 (Dominated convergence of Lebesgue) Assume that g is an integrable
function defined on the measurable set E and that ( f,,) ey 15 @ 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 f
and f,, are integrable and we have
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Oeapnua 2 (Kupuapxnuévng oykhong tou Lebesgue) Estw o071 1 g givar wa
OAOKANOWELLT) 6UVEQTNET) 0Q16UEVT) 6TO UETPNGLUO 6UVOA0 E kar ) ( f,,),en Etvar
uia akolovdia peTonsipwy svvaptisewy wete | f,| < g. Ymodérouvue oTr vmdoyer
wia svvdernesn f wete 1 (f,)pen va TEIVEL 6TNY [ 6)X£66V MAvTOov. T 6TE

lim/fnz/f.

Anobeién: H ouvaptnon g — f,, €elvar un apvnuki kat apa ano to Afnupa tou
Fatou wyuel [(f —g) < liminf [(g— f,). Enedn | f| < g xar | f,,| < g o f xan
f,, elvan odoxAnpmoiueg, £xoune
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