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Lebesgue's Dominated Convergence Theorem (a modified version for this lecture).

Let 𝛀 be a subdomain of 𝑅௡.  If ሼ 𝑓௡ሽ  ⊂ 𝐿ଵ Ω  is a sequence satisfying  

𝐬𝐮𝐩
𝒏

𝒇𝒏 𝒙 ൑ 𝒈 𝒙      & 𝐥𝐢𝐦
𝒏→ஶ

𝒇𝒏 𝒙 ൌ 𝒇 𝒙        𝒂. 𝒆. 

with  𝑓, 𝑔 ∈ 𝐿ଵ Ω (i.e. ׬ |𝑓| ൏ ∞ோయ ׬ & |𝑔| ൏ ∞ோయ ) , then 

𝒍𝒊𝒎
𝒏→ஶ

 න 𝒇𝒏
𝛀

ൌ න 𝒍𝒊𝒎
𝒏→ஶ

 𝒇𝒏
𝛀
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