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Prop 1. Let f -> M(R). Then the following hold :
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Here is a version of the dominated convergence Thm

in real analysis.

Thm (Lebesgue's dominated convergence Thm).
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35 . 3 An important example.

Example 1 : Let f(x) =- ***. Show that * GT3
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35 . 4 Inversion formula.
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Pf : We only prove & .

The proofs of 0 and& are
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