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Abstract

We discuss the connection of additive set functions to dual function spaces by means of integrals.
Isometrical isomorphisms are presented between: a) bounded contents and the dual of uniformly
approximable functions, b) charges on Baire algebras and the duals of bounded, continuous
functions over A-topological spaces, ¢) Hewitt measures on Baire o-algebras and the duals of
continuous functions over A-topological spaces.

Zusammenfassung

Wir behandeln die Verbindung additiver Mengenfunktionen zu dualen Funktionenrdumen im
Sinne des Integrals. Isometrische Isomorphismen werden vorgestellt zwischen: a) Beschrankten
Inhalten und den Dualrdumen gleichméfig approximierbarer Funktionen, b) Ladungen (charges)
auf Baire Algebren und den Dualrdumen beschrinkter, stetiger Funktionen A-topologischer
Réume, c¢) Hewitt Maken auf Baire o-Algebren und den Dualrdumen stetiger Funktionen A-
topologischer Raume.
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Preface

In this paper, we consider the connection between classes of additive set functions on the Baire-
sets of topological spaces, and the duals of certain function spaces. We limit ourselves to real-
valued set functions. However, the reader will find that, most of the results presented can easily
be generalized in a straightforward way to complex valued set functions.

The first chapter introduces so called A-topological spaces, as generalizations of topological ones,
certain function spaces and their duals. The main reason for such a generalization is that,
many topologies can not be adequately characterized solely by the continuous functions they
allow. Thus, a one to one connection between their Borel sets and their continuous functions
is not always possible, and measure theoretic considerations need inevitably be limited to a
smaller class of sets, namely the Baire sets generated by the totally closed ones. In general, the
latter only form an A-topology, which gives need to a somewhat special treatment, compared
to the standard one deployable for Borel-sets. Furthermore, the mere assumption of an A-
topological space, constitutes an interesting generalization of the usual measure theory deployed
on topological spaces.

The second and third chapter introduces the reader to the class of bounded, additive set func-
tions on set algebras and set g-algebras. Three kinds of set functions are introduced: Bounded
contents as bounded, additive set functions, charges as bounded, regular contents and measures
as o-additive contents. The resulting content classes all turn out to be Banach spaces, when
equipped with the total variation norm. For bounded contents, integration within a certain class
of functions is introduced, as a generalization of the Lebesgue integral.

In the fourth chapter, we establish a connection between bounded contents, charges and Hewitt-
measures to the duals of uniformly approximable, bounded continuous and continuous functions,
by means of the integral. The connections established, all turn out to be isometrical isomor-
phisms. Key concepts handled were that of regularity and o-additivity of contents. While the
latter is directly connected to the so called o-continuity of the induced linear functionals, the
former turns out to be an essential assumption for injectivity of the relation. As a special case,
the Riesz representation theorem is obtained for countably compact, topological spaces.

Most of this treatise is based on the works of Alexandroff[1, 2|, Hewitt|10] and Varadarajan|13].
In particular, the treatment of Baire-sets as Borel-sets of an A-topological space, originates from
Alexandroff, who himself used the term abstract space.

A basic background in measure theory, topology and functional calculus is assumed throughout
this paper. The reader is referred to Bogachev|4| for an extensive treatment of o-additive mea-
sures and used notation, Alexandroff[1, 2| for a more thorough treatment of A-topological spaces
and charges, Dunford & Schwartz[13] for a self contained treatise of additive set functions, Kelley
[11] for the essentials in topology and Conway[5] for an introduction to functional analysis.
Appendix A contains some secondary statements and proofs, which we did not consider to be of
importance to the understanding of the subject, but are nonetheless used at some point or the
other. Ambiguous symbols and terms, are explained in appendix B.



Chapter 1

A-topologies and function spaces

1.1 A-Topologies

The identification of set functions on set algebras with linear functionals on certain function
spaces, requires a strong connection between these functions and the considered set family. It is
known for example, that every measure on the Borel sets of a topological space T', induces on
the set of real, bounded, continuous functions Cy(7') a bounded, linear functional. However, the
reverse statement is not always true, as the topology, and in a broader sense the Borel sets, is
not necessarily fully described by the continuous functions. That is to say, the smallest o-algebra
for which all real, continuous functions are measurable, the so called Baire o-algebra[8], may be
indeed smaller than the Borel o-algebra.

It turns out that, by slightly generalizing the notion of a topology to so called A-topologies, the
Baire g-algebra can be described as generated by exactly such an A-topology, which is indeed
strongly related to the continuous functions of the space. The origins of such an approach, date
back to the works of Alexandroff.

This section is meant as a mere overview of A-topological spaces and introduces the main con-
cepts used thereafter. Many terms are simply generalizations of already known ones for topo-
logical spaces. A comparison to topological spaces and other technical subtleties, are handled in
appendix sections A.1 and A.2.

1.1.1 Definition: A-topological spaces
Let R be some arbitrary set. We shall call a system of subsets & C Z(R) an A-topology if:

1. O contains R and 0.
2. O is closed under finite intersections: For U;,Us € & also U1 NU; € 0.
3. 0 is closed under countable unions: For U,, € ¢, n € Nalso |J;-, U, € 0.

The pair (R, 0) is called an A-topological space'. The sets in € are called open, their complements
closed. In the following, & shall always denote the open, .# always the closed sets of the space
(R,0), or (R,.7) for that matter.

! Abstract space by Alexandroff[1]. Note: Topological spaces are A-topological.



1.1. A-Topologies

1.1.2 Definition: Relative A-topology
Let (R, 0) be an A-topological space and S C R. Then

SNO:={SNU:U € 0} (1.1)

defines an A-topology on S and is called the relative A-topology or trace A-topology on S. When-
ever considering subspaces of A-topological spaces as A-topological spaces, we shall assume this
A-topology.

1.1.3 Definition: A-subbase & A-base

Let R be some set and § C Z(R). The A-topology generated by  is the smallest A-topology &
containing (5. It is evident that

0= ﬂ 0" = {O C R : O countable union of finite intersections of 3} . (1.2)

0'CP(R)
pco’
0' A-topology

We say that § is an A-subbase of O. If every O € € is a countable union of sets in 3, we call
an A-base of 0.

1.1.4 Definition: Continuous functions

Let (Ry,01), (R2,03) be A-topological spaces. A function f : Ry — Rp is called continuous if
f~HO) € 04 for every O € 0.

Note: Compositions of continuous functions are continuous.

1.1.5 Definition: Separating function-system
A function f:Q — R over some set ) is said to be separating the disjoint sets A, B C €, if
fly=0, flz=1,0<f<1 . (1.3)
We say f perfectly separates A and B, if
A=f10), B=f11), 0<f<1 . (1.4)

A system @ of real functions on € is said to be (perfectly) separating the sets of some system
& C Z(0), if for disjoint A, B € & there exists an f € ¢ (perfectly) separating them.

1.1.6 Definition: Kinds of A-topological spaces
An A-topological space (R, 0) is called:
e 2nd Countable, if it has a countable A-base.
e Compact, if every open covering of it, contains a finite, open covering.
e Countably compact, if every countable, open covering of it contains a finite, open covering.

e Pseudocompact, if every real, continuous function is bounded.
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o Hausdorff, if for each pair x1,x9 € R with x1 # x9, there exist disjoint, open G1,G2 € O
such that z; € G;, i =1, 2.

e Normal, if for disjoint, closed Fi, F5 C R there exist disjoint, open G1,Go € & such that
F, C G, i=1,2

e Perfectly normal, if every closed F C R can be written as F' = f~1({0}) for some continuous

f eC(R).

e Regular, if for closed FF C R and x ¢ F, there exist disjoint, open G1,G5 € & such that
FC Gy, xzeGo.

o Completely regular, if every closed FF C R and = ¢ F can be separated by a continuous
function f € C(R).

Example: Every metric space, with the topology generated by the metric, is Hausdorff, per-
fectly normal and completely regular.

1.1.7 Theorem: Separating functions in A-topological spaces

Let (R, 0) be an A-topological space. Then:

1. (R, 0) is normal iff its real, continuous functions separate its closed sets.

2. (R, 0) is perfectly normal iff its real, continuous functions perfectly separate its closed sets.

A proof can be found in Alexandroff[1].

1.1.8 Definition: Regular sequence

Let (R,.7) be an A-topological space. We shall call a sequence (F,)%°; C .# of closed sets

n=1

regular|13], if |J;2_; F, = R and there exist open sets (G,,)2; in R such that
FLCGLCFRCGyC... . (1.5)

Regular sequences will be used later on, in characterizing continuous functions and o-additive set
functions. They have the benefit of being describable by single continuous functions (see A.2.4),
jet providing with a strong description of the underlying A-topology (see A.2.2).

1.2 Function spaces on A-topological spaces

Within the context of this paper, two concepts are of importance when it comes to the classifi-
cation of functions with respect to their preimages:

e Continuity, having to do with some A-topology & on the underlying space R.
e Measurability, having to do with some set-algebra &, closely linked to set functions on &.

In case of the set algebra being generated by the A-topology, a connection can be established
between the two concepts. One important result is the measurability (and later on, integrability)
of every real, bounded, continuous function.

In the following all Banach spaces are assumed to be real or complex, with K € {R, C} denoting
the underlying field. On them, we assume the topology induced by the norm.

10



1.2. Function spaces on A-topological spaces

1.2.1 Definition: Borel algebra & Borel o-algebra

Let (R, ) be an A-topological space. The Borel algebra %o(R) := a(0) is the set algebra
generated by the A-topology &. The Borel o-algebra B,(R) := o(0) is the o-algebra generated
by 0.

1.2.2 Definition: Measurable function

Let &,& be set-algebras over some sets 2, respectively. A function f : @ — Q' is called
measurable, if f~1(&') C &, that is, if f~1(S") € & for every S’ € &'.
We shall denote the system of measurable functions by . (&,&").

Note: If & = a(A’) for some subsystem A’ C Z(), then f is measurable iff f~1(A4’) C &.

1.2.3 Definition: Simple function

Let & be a set-algebra over some set €2 and E a K-Banach space. A function f : Q — FE is called
simple, if it is of the form

F=> fi-la, , A, A €8, fi,.,fu€E, neN . (1.6)
=1

W.lo.g. we may assume A; to be disjoint, f; pairwise different and Q = ¥, A;. We shall
denote the linear space of simple functions by . (&, E), or .(&) if E = R.

1.2.4 Definition: Bounded & totally bounded function

Let € be some set and E a K-Banach space. We shall call a function f : Q — E totally bounded,
if its image f(Q) is totally bounded. The linear space of all totally bounded functions we denote
by B:(£, E), or B,(?) if E =R.

The (in general larger) linear space of bounded functions f : Q — E we shall denote by B(2, E),
or B(Q2) if E =R.

On any subspace of B(2, E) we shall, if not otherwise stated, assume the supremum norm

[flloo = Slelgllf(x)H , J€B(QE) . (1.7)

1.2.5 Definition: Uniformly approximable function

Let & be a set-algebra over some set 2 and E a K-Banach space. A function f: Q — F is called
n—oo

uniformly approximable if there exist simple functions f, € .7(&, E), such that || f — f»|, — 0.
We shall denote the system of uniformly approximable functions by % (&, E), or % (&) if E = R.

1.2.6 Lemma: Permanence properties of uniformly approximable functions

Let & be a set algebra over some set €2, E a K-Banach space and % (&, F) the system of uniformly
approximable functions on (€2, &). Then:

1. For f,g € % (&,F) and o, 5 € K, also af + g € % (&, E).
2. For fe % (&,F) and g € % (&,K), also g- f € % (&, E).

11
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3. For f € % (&, F), also ||f| € % (&,R).

4. For fe % (&,E)and A€ &, also f-14 € % (&, E).

5. If F is also a K-Banach space, p : E — F uniformly continuous and f € % (&, E), then also
pofeu(&F).

Proof
1. Trivial.

2. Recall that both f and g are totally bounded. Let f, € (&, F) and g, € ¥ (&,K) such
that

n—oo n—oo

fn |W f y Gn |W g - (1‘8)
Note that the sequence (f,) C B(Q2, E) is bounded. Moreover, f,g, € (&, E) and

Hf “g—Jn gnHoo =I(f = fu)g + (g — gn)anoo
< H(f - fn)gHoo + H(g - gn)fn“

~——

uniformly
bounded

By assumption (1.8), this shows fng, — fg.

lIlloo

3. Trivial, since for z,y € E: ‘ |l — llyll ’ < |lz -yl

4. If f, € (&, E) are such that f, TIT—O)O’ then f, - 14 n|_>—o>o f1a.

5. Let ¢ > 0 be given and 6 > 0 such that p(Bs(z)) C B(p(z)) for all z € E. Choose
¢ € (8, E) such that || f — ¢, < 6. Then p(p) € F(&, F) and [[p(f) — p(¥)[l < &

O]

1.2.7 Definition: C and C,

Let (R, 0) be an A-topological space and E a Banach-space. Then C(R, 0, F), Cy(R, 0, E) shall
denote the systems of continuous and bounded, continuous functions on R into F respectively.
In case £ = R, we shall omit it. In case & is understood from the context, we shall omit it.

1.2.8 Lemma: Connection between function spaces

If & is a set algebra over some set 2 and E a K-Banach-space, then:

1. All simple functions f € (&, F) are uniformly approximable. In fact, 7 (&, E) is merely the
closure of (&, F') under the ||-||, norm. As closed subset of the K-Banach space B(2, E),
it is its self a K-Banach space.

12



1.2. Function spaces on A-topological spaces

2. Every measurable & totally bounded f : 2 — F is uniformly approximable, that is:

(S, Bo(E)) N B E) C % (S, E) . (1.10)

3. Every uniformly approximable function f € % (&, E) is totally bounded.

M (S, Bo(E))

Figure 1.1: Connection between function spaces. Spaces closed with
respect to the ||-||  -norm are drawn with a continuous line.

Proof
1. Trivial.

2. For given € > 0 there exist points 1, .., 2, € E such that f(Q) C J;_; B:(zg). Set

k—1
Ap =" [Be(a) \ | Be(wi) |, kefl,.,n} | (1.11)
=1
then Ay € & and Q = [¢J;_; Ag. The simple function g := >}, xj - 14, satisfies
lg— fllo = sup sup ||f(w) —zxl[ < e , (1.12)
1§k§nw€Ak\—</—’
<e

which was to be show.

3. Let € > 0 be given. Choose a simple g € .(&, E) such that || f — g||,, <e. Let

i=1 i=1

Then f(Q) C U}, B:(gi), which shows that f(£) is totally bounded.

O

1.2.9 Lemma about continuous functions

Let (R, 0) be an A-topological space. Then:

1. A function f: R — R is continuous, iff for every o € R the sets {f < a},{f > a} are closed.

13
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[\V)

. Every constant function on R is continuous.

3. The system of continuous functions C(R) is a linear space.

4. For f,g € C(R), also max{f, g} € C(R).

5. For f,g € C(R), also f-g € C(R), and if g # 0, also f/g € C(R).

6. Every bounded, continuous function f € Cy(R) is uniformly approximable with respect to
Bo(R).
n—oo

7. If f, € C(R) are such that f, ‘—> f for some real function f: R — R, then also f € C(R).

Proof: Statement (1) follows from A.1.1(5), statement (2) is trivial, statements (3), (4) and

(5) follow from lemma A.1.2. Statement (6) follows readily from 1.2.8(2).

For statement (7), it suffices by (1) to show ¥V o € R : {f < a} is closed?. Indeed, for n € N
there exists an 4,, € N such that

f@)<a = [a)<ats Vi, (1.14)
which implies
(<= N {fica+s (1.15)
n=1j=in,

countable intersection
of closed sets

which was to be shown.
O

1.2.10 Definition: Lattice function space

Let @ be a real, linear function space over some set 2. Then ® is said to be a lattice if for every
f,g € ®, also max {f,g} € .

Note: The following are equivalent:
1. The space ® is a lattice.

2. For f,g € ®, also min{f, g} € ®.
3. For f € @, also |f| € ©.

1.2.11 Definition: Ring function space

Let @ be a K-linear function space over some set 2. Then & is said to be a ring, if 1 € ® and
for f,ge ® also f-g € ®.

1.2.12 Definition: Grounded function space

Let ® be a lattice subspace of the family of real, bounded functions over some set €2, such that
1 € . Then we call ® a grounded function space.

2Since also (—fn) =3 (—f).

[ R1PSS
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1.3. The Baire-sets

Examples:

e If & is a set algebra over 2, then (&), % (&), B(Q) are grounded function spaces and
rings.

o If (R, 0) is A-topological, then Cp(R) is a grounded function space. Both Cp(R) and C(R)

are rings and lattices.

1.3 The Baire-sets

As mentioned in section 1.1, topologies of topological spaces are often larger than needed, for
its continuous functions to be indeed continuous. This fact may give the unpleasant feeling
that, such a topology somehow missed the point. Such topologies fail when it comes to being
describable by the continuous functions they allow. Fortunately, on every A-topological space,
there exists a minimal A-topology, with respect to which all continuous functions are indeed
continuous. This A-topology is perfectly normal and coincides on many spaces (i.e. metric ones)
with the intrinsic topology.

In chapter 4, implicit use will be made of this A-topology, simply by assuming a perfectly normal
A-topology in the first place.

1.3.1 Theorem: Generation of A-topological spaces

Let @ be a function space over some set R, such that:

1. ® is a lattice.

2. 1€ .
3. For f, € ® with fnTILIT—|O>Offor some f: R — R, also f € ®.

Then the sets

F = {f'{0}): f € @} (1.16)

form the closed sets of a perfectly normal, A-topological space (R,.%), on which all f € ® are

continuous. In fact, .% corresponds to the smallest A-topology on R, for which all f € & are

continuous®.

If ® are the continuous functions with respect to some other A-topology with closed sets %,
then .7 C %y and the continuous functions of (R,.%#) are exactly ®.

Proof

Claim: .# defines the closed sets of an A-topology.
Proof: Let f,, € ® and F, := f,1({0}). Define p,, € ® as

Pn ::max{pn_l, mln{‘fn|a#}} ; poi=0 . (1.17)

Then p,, are non-decreasing and bounded by above by

=1
Pn§2ﬁ<oo . (1.18)
k=1

3That is, if all f € ® are continuous with respect to some other A-topology with closed sets %y, then .# C F.

15



CHAPTER 1. A-TOPOLOGIES AND FUNCTION SPACES

Thus p, —> p for some p: R — R. Since

pointwise

o

]- n—oo
[pn = Pl < Z 2 =%o (1.19)
k=n+1

the convergence is uniform: p, "% and thus p € . But this means

Nl
ﬁF:{|fn|:0 VneN}={p=0}eF . (1.20)
n=1

Now let fi1, fo € @, then

{f1 =0y U{f2 =0} = {min{[f1],[f2|} =0} € F . (1.21)

Obviously ), R € .7.
Claim: All f € ® are continuous on (R, .%).
Proof: By 1.2.9(1) it suffices to show {f < a} €. VaeR, fec ®. But indeed:

{f <a} ={max{f,a} —a] =0} e F . (1.22)

In particular, this shows that (R, %) is perfectly normal.

Claim: If (R,.%)) is an abstract space and ® = C(R,.%p), then .# C %y and C(R,.¥) =
C(R, Zv).

Proof: Obviously all f~1({0}), f € ® are closed with respect to %, so that .# C .%,. But
then

C(R,Z)CC(R, %) , (1.23)
since .# is coarser than .#j. On the other hand, it was shown that ® C C(R,.#), which implies

C(R, F) =C(R, ) . (1.24)

1.3.2 Definition: Totally closed & Baire-sets

Let (R, 0) be an A-topological space. A set F' C R is called totally closed, if there exists a
continuous f € C(R), such that F = f~1({0}). Complements of totally closed sets we call totally
open. If Z and O are the closed and open sets of R, then .#! and ¢" shall denote the subsystems
of totally closed and totally open sets respectively.

By theorem 1.3.1, (R, 0') is a perfectly normal, A-topological space, whose continuous functions
are exactly C(R, 0). Clearly, 0' = 0 iff (R, 0) is already perfectly normal.

The o-algebra (algebra) o(0%) (a(0")) generated by the totally open sets, we call the Baire
o-algebra (Baire algebra)[6]. It is a sub-o-algebra (sub-algebra) of the Borel o-algebra (Borel
algebra), and the smallest o-algebra (algebra) for which all continuous functions are measurable?.

Note: If f: R — R is continuous, then g := arctanof is continuous and bounded, whereas
f71{0}) = g71({0}). Thus, in the definition of totally closed sets, C(R) can be replaced by
Co(R).

4With respect to the Borel-algebra on R.
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1.3. The Baire-sets

1.3.3 Characterization of totally closed sets

Let (R, 0) be an A-topological space and F' C R closed. Then the following are equivalent:
1. F is totally closed.

2. There exists a closed A C R and continuous f € C(R), such that F = f~1(A).

3. F'is an intersection of an enumerable sequence of totally open sets.
4

. If R is normal: F' is an intersection of an enumerable sequence of open sets.

Proof
1=-2: Trivial, since {0} C R is closed.

2=1: Since by 1.3.1 f is continuous with respect to the A-topology of totally open sets, f~1(A)
is totally closed.

1=3: Let F = f~1({0}) for some f € C(R) and set U,, := {|f| < 1/n}, then

F=({lfI<%} . (1.25)

=1
totally open
by (2)

3=4: Trivial, since totally open sets are open.

4=1: Let G,, C R be open such that F = (2| Gy. Let f, € C(R) be such that 0 < f,, <1,

f”‘F =0and fy|5 =1 (cmp. 1.1.7(1)). Set
pey b (1.26)
i=1

then f : R — R is the uniform limit of continuous functions, hence its self continuous.
Furthermore, F' can be written as

F=({fa=0t=7"({0}) , (1.27)
n=1

which completes the proof.

1.3.4 Lemma about vanishing sequences of totally closed sets

Let (R, 0) be an A-topological space and F,, C R, n € N a sequence of totally closed sets, such
that F, | (). Then there exists a sequence G,, C R of totally open sets, such that F,, C G,, and
G L 0.

Proof
By 1.3.3, every F), is an intersection of a sequence (U.)2°, of totally open sets: F, = (2, UL.
Define

n n
Gn:=()(\Ui , neN . (1.28)
k=1i=1
Since totally open sets form an A-topology, the sets G,, are also totally open. Obviously F;,, C G,
and G, | 0.
O
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CHAPTER 1. A-TOPOLOGIES AND FUNCTION SPACES

1.4 Linear functionals on function spaces

In the following, linear functionals are considered on lattice function spaces. It will be shown
that, every bounded linear functional is decomposable into a so called positive and negative part.
This will be of great importance in chapter 4, where a connection to set-functions on Borel
algebras will be sought. It turns out that, positive & negative parts of functionals are closely
related to positive & negative parts of the set functions to which they correspond.

As certain concepts such as o-continuity of linear functionals are interchangeable with this de-
composition, several statements regarding them, can be reduced to the case of non-negative
ones.

Furthermore, this decomposition will become useful in turning the duals of certain function
spaces into normed ones, without the need for a norm in the original function space (see 1.4.4).

1.4.1 Definition: Bounded functionals on function spaces

Let ® be a K-linear function space over some set 2. A subsystem I' C ® is called bounded, if
there exists an f € ® such that

@ <lf@)ll vee yel .

A linear functional L : & — K is called bounded, if it maps bounded sets into bounded sets. The
space ®* of all bounded, linear functionals on ® is called the dual space of ®.

A

|f]

/\/\
\_/\/

yel

Q

>

Figure 1.2: On bounded function sets: All functions v € I' are domi-
nated by one chosen function f € ®.

Note:

(i) In case @ is a lattice space: ' C ® is bounded < 3 f,ge ® : f<y<g V€.
(ii) In case @ is a grounded function space:

e I' C @ is bounded iff it is bounded in the |[|-|| -norm, that is, iff there exists M > 0
such that ||y||,, <M V~yeTl.

e L is bounded iff it is bounded in the operator-norm, that is, sup |Lf| < co.
Il <1

1.4.2 Lemma: Bound of linear functionals on lattice function spaces

Let L be a linear functional on a lattice function space ®, such that Lf > 0 whenever 0 < f € ®
(we say L is non-negative). Then L is bounded.

18



1.4. Linear functionals on function spaces

Proof

Let I' € ® be bounded, that is |y| < |g| ¥ v € T for some g € . By assumption also |g| € ¢
and

—lgl<vy<lgl Vyel . (1.29)
As L > 0, this implies
—Llg|<Ly<Llgl] VyeT , (1.30)

that is, L(T") is bounded.
0

1.4.3 Theorem: Decomposition of bounded, linear functionals

Let L be a bounded, linear functional on a lattice function-space ®. Then there exist non-
negative, linear functionals L™, L™ on ® such that

L=L"-L" (1.31)
and for each other pair L*, L~ of non-negative, linear functionals with L = LT — L, one has
LYf>LYf |, L f>Lf VO<fed . (1.32)

The functionals Lt, L™ are of course, due to (1.32), unique. They are called positive and negative
parts of L respectively,

IL|:=L"+ L~ (1.33)

its total variation. In fact, one has for 0 < f € ® the representation

LT(f)= sup Lh , L f=— inf Lh , |L|(f)= sup |Lh| . (1.34)
0<h<f OShef 0<|h|<f
hed he® hed

Furthermore, for f € ® the inequality
ILfI < |IZIIf]] (1.35)
holds®.

Proof
The proof is inspired by Alexandroff[2]. For 0 < f € ® define

Ltf:= sup Lh , L™ f:=— inf Lh 1.36
! oghgf f 0<h<f ( )

and for f € &:
LYf:=L"ft—LYf~ | L f:=L"fT—Lf . (1.37)

Note that L™, L™ are indeed well defined, as the set {h € ® : 0 < h < f} is bounded.
Claim: L™ and L~ are non-negative, linear functionals on ®.

®Note that |Lf| < ‘ |L| f| is in general not true! See appendix A.3.1 for a counter-example.
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Proof: Obviously L™ and L~ are non-negative and it suffices to show the linearity of L*. To
begin with, let 0 < f, g € ®. Then super-additivity follows directly from the definition:

LY(f+g)= sup Lp> sup L(p+q)
0<p<f 0<p<f

0<q<g
= sup Lp+ sup Lgq=LVf+Ltyg (1.38)
0<p<f 0<g<g

For sub-additivity, it suffices to show that
Lh<Ltf+Ltg VO<h<(f+g), hed . (1.39)
Indeed, let h € ® such that h < (f + g) and set
hy:=min{h, f} , hg:=h—hy . (1.40)
Then 0 < hy < f, 0< hyg < gand (hf+ hy) = h, thus
Lh = Lhy+ Lhy < L*tf+ L'ty (1.41)

and consequently L1 (f +g) = LT f + Ltg for f,g > 0.
On the other hand, if h := f — g, then h~ + f = h™ + g and by the above

L*h™+LYf=Ltht+ L*tg , (1.42)
which implies
LYf—Ltg=Ltht —Lth ¥ rpth . (1.43)

It is now evident, that L is additive on ®.

What remains to be shown, is that for « € R, f € ® one has L™ (af) = a- L™ f, whereas due to
additivity we may assume 0 < f. The case « > 0 is obvious. But so is the case o < 0, since

LT(af)=L" (af)t =Lt (af)” = —|a| - LTf=a - LTf . (1.44)
0 |a|-f

Claim: L=L" - L.
Proof: It suffices to show the claim for non-negative arguments 0 < f. Let € > 0 and choose
0 < h1,he < f such that

LYf>Lhi >L"f—¢ , —L f<Lho<—-L f+4e . (1.45)

In case L(f — hy — ha) > 0 set fi := f — ha, fo := hg, in case L(f — h1 — hg) < 0 set
fi1:=h1, fo:= f — hi. Then in either case:

0<fufo<f, At+fa=f (1.46)

and by (1.45)
LA —LYfl|<e , |[Lisa+L f|<e . (1.47)

Consequently
|ILf = (LT f =L f)| < |Lfi —LYf|+|Lfa+ L f| <2 . (1.48)
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1.4. Linear functionals on function spaces

By arbitrarity of € > 0 finally
Lf=LTf—Lf , 0<fed . (1.49)
Claim: Let L, Ly be non-negative, linear functionals on ® such that L = L1 — Ly. Then
LYf<ILif , Lf<Lyf VY0<fed . (1.50)

Proof: Since L1, Lo are non-negative one has

thus
LYf= sup Lh<Lif . (1.52)
0<h<f
hed

The claim is proven for L™ in a similar way.
Claim: For 0 < f € ® the relation |L| f = sup |Lh| holds.

0<|h|<f
Proof: We recall that
IL|f=LYf+L " f , L™f= sup Lh , L™ f= sup L(—h) . (1.53)
0<h<f 0<h<f
Now let 0 < |h| < f for some h € ®, then
0<h*<f, 0<h <[, (1.54)
which implies by construction
Lht <LTf , L(-h") <L f . (1.55)
But then
Lh=Lht —Lh™ <LTf+L f=|L|f VYO<LI|h <[, (1.56)
which actually means
LA <|L|f ¥O0<|h|<f (1.57)
or equivalently
sup |Lh| <|L|f . (1.58)
0<|hl<f

On the other hand, let 0 < ¢ < f, 0 < p < f for some ¢,p € ® and set h := ¢ — p. Then
0 <|h| < f and

Lq+ L(=p) < |Lg+ L(=p)| = |Lh| < sup |LH| (1.59)
o<|w|<f
and thus
|L| f = sup Lg+ sup L(—p) < sup |LK| , (1.60)
0<qg<f 0<p<f 0<|h|<f

which together with (1.58) was to be shown.
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Claim: Inequality (1.35) holds for all f € ®.
Proof: Assume for a start that f > 0. Then:
(133) | 1 _ n _
ILfI =" |LTf=L7f| <|LTf+ L7 f| = |ILIf] - (1.61)
>0 >0

Now, for arbitrary f € ®

ILf| = |Lft —Lf~| <|LfY| +|Lf|

(1.61)
< LUV L | = (LT + LU = TIEL T (1.62)
>0 >0

1.4.4 Lemma: Bound of functionals on function rings

Let @ be a ring, lattice function space over some set {2 and ®; the subspace of bounded functions
in ® 6.

1. If L € ®* is a bounded linear functional, such that Lf = 0 for all bounded functions f € @y,
then L is identical to zero.

2. The mapping

1Ll =121 "2 sup LB, Le o (1.63)
hed
0<|h|<1
defines a norm on ®*.
3. For every L € ®* the identity
L= (25 + L {F = L (1.64)

holds.

4. Let @, and ®; be endowed with the supremum norm and standard operator norm respectively.
Then the linear mapping

d* — @f | LHLy% (1.65)

is an isometry between normed spaces. In particular, if all functions f € ® are bounded, then
the norm defined in (1.63) coincides with the standard operator norm.

Proof
1. Suppose for a start, that L is non-negative. For 0 < f € ® and n € N the inequality
f2
0<f=(fAn)<=— (1.66)
n
always holds. Thus, since L is non-negative:
Lf? nooo
0<L(f=(fAn) < ——"— 0, (1.67)
n

SNote that ®; is a ring and grounded function space.
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hence, Lf = lim L(f An) = 0. By the decomposition f = f* — f~ this result extends to
n—o0
arbitrary f € ®.
Now let L be arbitrary, then its positive and negative parts L™, L™ vanish on all bounded
functions. Since they are non-negative, they vanish everywhere and so does L.
2. That (1.63) defines indeed a norm, should be clear from part (1) and the representation (1.63).

3. Note that non-negative functionals equal their total variations. Thus

| 1Ll = |ILI|t =LT1+ L7 1= |LY|14 |L7|1=||LT| + ||[L7] - (1.68)
N——
|Lj1=| L]
4. Trivial.
m

Lemma 1.4.4 allows the duals of certain function spaces lacking a natural norm, to be turned
into normed spaces. This norm will later on in chapter 4, prove to be strongly connected with
the total variation norm of set functions, to be introduced in 2.1.6.

Identity (1.64) can be formally interpreted as stating that, the positive and negative parts of
L are in a sense perpendicular to each other. This can be seen as follows: Were the functional
norm ||-|| induced by a scalar product, then

“(L*T,L7)7 = i [||L+ + L) ||t - L—}ﬂ =0 (1.69)

would hold. This is in accordance with the relationship established later on with set functions,
whose positive and negative parts live on disjoint sets (see A.4.6). Lemma 1.4.5 shows this
interesting property for a different class of function spaces.

1.4.5 Lemma: Norm of functionals on grounded function spaces

If L is a bounded, linear functional on the grounded function space ®, then

A= 2+ el = 1L = 1z (1.70)
holds.
Proof
Note that the operator norm of any L € ®* is given by
1Ll = sup [Zh) "2V (L)1 (1.71)

0<|h|<1
and in particular, ||L|| = L1 if L is non-negative. Consequently:

|ILI|| =1Lt =LT1+L71= || L*|| + |7 - (1.72)

1.4.6 Definition: o-Continuity of functionals

Let L be a linear functional on a real, linear function-space ®. Then L is called o-continuous if
it is continuous with respect to monotone, pointwise convergence of functions, that is, for f,, € ®
n—oo

such that f, | 0 one has Lf,, — 0.
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1.4.7 Lemma: o-Continuity of positive & negative parts

Let @ be a lattice function-space and L a bounded, linear functional on ®. Then the following
are equivalent:

1. L is o-continuous.

2. The positive and negative parts L™, L™ are o-continuous.

3. |L] is o-continuous.

Proof
The proof originates from Varadarajan[13].

1=2: As L= = LT — L, it suffices to show the o-continuity of L. Suppose LT is not o-

continuous, then there exist ® > f,, | 0 and § > 0 such that L™ f,, > § V¥ n. Choose ?Ll P
such that

0<hi<fi , Lhi>6 (1.73)
(note theorem 1.4.3). Since f,, | 0 one has max {fmﬁl} Nk 71,1 and thus by assumption
Lmax {fu, b1} "=F Lhy > 6 . (1.74)
But then for some n; € N one has

L max {fm,ﬁl} >0 (1.75)
—_— ———

=:h1€d

whereas 0 < f,, < h; < fi. Repeating the procedure for f,, instead of f;, we find
ny < ng € N and hg € ® such that 0 < f,, < ha < f,, and so on.

We thus obtain a sequence n1 < ng < --- € N and (h) € ® such that

In particular hg | 0, which is a contradiction to the o-continuity of L.

2=-3: Follows directly from |L| = Lt + L~.

3=1: Follows directly from inequality (1.35).

O

1.4.8 Lemma: Characterization of o-continuity of functionals

Let ® C B(2) be a subspace of the real, bounded functions over some set Q2. Then the following
are equivalent:

1. Every bounded, linear functional on ® is o-continuous.

2. On @, Dini’s theorem holds, that is, every pointwise, monotonically convergent to zero se-
quence of functions in ® is uniformly convergent.
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Proof
The proof is due to Alexandroff|2].

1=-2: Suppose the contrary. Then there exists a sequence f, € ® such that f, | 0, that does
not converge uniformly. Then we may w.l.o.g. assume that for some ¢ > 0, there exist
points (z,,)5%; € Q such that f,(z,) >eVneN.

Now let LIM : I« (R) — R be a Banach limit|[3, 5|, then

Lg:=LIM g(z,) , g€® (1.77)
n—oo N——
€los
sice
llgll oo <00

defines a bounded, linear functional on ® by the axioms of a Banach-Limit. But for every
n €N, fp(xg) > eV k> n, thus Lf, > eV n, which shows that L is not o-continuous.

2=-1: Trivial, since |Lf,| < || L] - || fnl  for any sequence of functions (f,) C ®.

O]
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Chapter 2

Additive set functions

This chapter is meant to be a self-contained introduction to additive set-functions, though com-
monly known facts about o-additive set functions are used from time to time. We refer the reader
to Bogachev[4] and Halmos|8] for an in depth analysis of the subject. Of particular importance
are the concepts of regularity and o-additivity. Accordingly, we introduce three kinds of set
functions: contents, charges and measures. While these are always taken to be real valued, the
reader should be made aware of the fact that, contrary to common convention, no assumption
is made about their sign.

2.1 Contents

2.1.1 Definition: Content & measure

Let & C Z(Q) be a system of subsets of some set Q. A set function on & is any real valued
function p : & — R. A set function p : & — R is called additive, if

H(AJB) = u(A) + p(B) (2.1)

for all disjoint A, B € & with AUB € &. We call u o-additive, if for disjoint A, € &, n € N
such that 477 A,, € &, one has

o(ga) 2w 22)

If & is a set-algebra and p additive, we call p a content and (2,&, 1) a content space. If & is a
o-Algebra and p is o-additive, p is called a measure and (2,8, u) a measure space. We call
bounded, if there exists an M > 0 such that |[u(E)| < MV E € &.

The real, linear spaces! of all bounded, additive (o-additive) set-functions on & we shall denote

by My (&) (Mo (S)).

2.1.2 Lemma: Bound of measures

Let (©,&, 1) be a measure space. Then p is bounded.

'With linear combinations to be understood in a setwise manner.
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Proof

This proof is due to Dunford & Schwartz|7]. Adopting their notation, we shall call a set A € &
unbounded, if

sup u(B) = o0 (2.3)
Be®
BCA

otherwise call it bounded.

Claim: Every unbounded set contains an unbounded subset of arbitrarily large measure.
Proof: Suppose there exists an unbounded set A € & and N € N such that u(B) < N for every
unbounded subset B C A. Choose some measurable A; C A such that u(A;) > N, then A; is
bounded and thus A\ A; unbounded. Choose some measurable B; C A\ A; such that p(Bp) > 1,
then Ay := A1UBj is bounded, since u(Az) > N. In a similar way, we can inductively choose a
disjoint sequence of measurable By, By,.. C A such that u(B,) > 1V n. Since u is o-additive,
this implies p (|J;2; Bn) = o0, a contradiction!

Claim: £ is a bounded set.
Proof: Suppose the contrary, then by the previous claim there exists a decreasing sequence of
unbounded sets By, B, .. with increasing measures p(By,) 1 0o. Set B := (.2, By, then

B, = BY [4) (By \ Bit1) (2.4)

k=n

and thus the series > 72 u(By \ Br+1) = u(B1 \ B) converges. Hence,

0o = lim ju(Ba) 2 u(B) + lim 3™ u(By\ Bin) = u(B) (2.5)
k

n—o0
=n

0

which is a contradiction.
O

2.1.3 Example of a non s-additive content

In the following, an example is given of a bounded, additive set function p defined on a o-algebra,
which is not o-additivel4].

Let LIM be a Banach limit on the linear space of real, bounded sequences l,. Consider the
o-algebra Z(N) of all subsets of N and define on it the bounded set-function

p(A):=LIM1y4 , ACN | (2.6)

where 14 is the indicator function of A, that is, that sequence whose n-th term is 14(n). Then
1 is additive, since for disjoint A1, As C N:

Lajua, = 1a, + 14, . (2.7)

Clearly, u(N) = 1. On the other hand, p vanishes on all finite sets, since these correspond to
sequences converging to 0. Thus, u is not o-additive.
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2.1.4 Theorem: Decomposition of bounded contents

Let (2,8, 1) be a bounded content space. For A € & define

|| (A) := sup {z": lw(A;)] - neN, A1,..,4,€8, A;CA disjoint} (2.8)
1=1
as the total variation of 1 (not to be confused with its absolute value) and
ptim sl m) =g =) (2.9
Then:
1. The set functions |u|, ut, 4~ are non-negative contents on &.

[\

w

For any A € &, one can estimate

I (A) <2+ sup (AN E)| | (2.10)
Ec®

If o, i~ are also non-negative contents such that = g™ — ~, then

pr>pt o g (2.11)
w1 can be represented as
iH(A) = sup u(E) , po(A) = — inf u(E) . (2.12)
Eee EE@
ECA EcA

The contents ™ and pu~ are called the positive and negative parts of u. Note that

p=pt = =T (2.13)

Proof
This proof is due to Alexandroff[2] and Dunford & Schwartz[7].

1.

By part (2) (which shall be proven right after), |u| (A) is indeed real valued. By construction
(2.9), it suffices to show that p is a non-negative content (note that |u(A)| < |u| (A), thus
pt, p~ will also be non-negative).

Let A, B € & be disjoint, then any disjoint subsets € 3 A1,.., 4, CAand &> By,..,B,, C B
are also disjoint subsets of AUB, thus super-additivity is implied:

lul (AUB) = p(A) + u(B) . (2.14)
On the other hand, let & 5 E, .., E,, C (AUB) be disjoint, then
(ANEy),.,(ANE,)CA , (BNEy),.,(BNE, CB (2.15)

are also disjoint. Thus

n

DB = (AN E) + p(BNE)
i=1

i=1
<D AN EN + ) n(BNE)| < ul (A) + |ul (B) (2.16)

=1 =1
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2.1. Contents

and consequently
[l (AUB) < |u] (A) + |u[ (B) . (2.17)
Hence, |u| is additive. Non-negativity is evident.

. Since the restriction of u to A N'& defines a content on the algebra A N &, we may w.l.o.g.
assume A = Q. Let |u(E)| < M V E € & for some M > 0. Let Ay,.., A, € & be disjoint,
then

—u( v Ai)—u< Lﬂ Ai> €[0,2M] . (2.18)

Thus |u| (2) < 2M.

. It suffices to show that pt > u™. By (2.9) and (2.13), this is equivalent to showing
lp| < ™+ . Indeed, for A € & and disjoint & > A4, .., 4, C A:

Do) = [ (A) 7 Z\M \+Z\M | < AT(A) + AT (A)
i=1 =1 0
(2.19)
and thus
1l (A) < FHA) + T (4) . (2.20)
. Since p~ = (—p)* and — inf p(E) = sup (—u)(E) it suffices to show the relation for ™. On
Ec® EcS
ECA ECA
the one hand
ECA
p(E) =p (B) —p(B) <pf(BE) < pu*(A) YECA (2.21)
~——
>0
and thus
sup u(E) < ut(4) . (2.22)
Ec®
ECA

Let on the other hand A4, .., A, C A be disjoint and w.l.o.g. A = H—J A;. Then
=1

w(A)
——
1 n n n n
[ A+ 3 4l ] = M(A¢)=u< u Ai)gsupuw) (2.23)
=1 i=1 i=1 i=1 Ec®
11(A;)>0 11(A;)>0 EBcA
N——
CA
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CHAPTER 2. ADDITIVE SET FUNCTIONS

and consequently

L1a(A) 411 (4)] < sup w(E) | (224)
i BeS

which together with (2.22) was to be shown.

O

The decomposition of contents into their positive and negative parts, presented in 2.1.4, will be
of great importance throughout the rest of this paper. As it turns out, two of its central concepts,
namely regularity and o-additivity of contents, are interchangeable with decompositions of this
kind. Consequently, many proofs regarding contents will be at first given for non-negative ones,
only to be extended to the general case by means of exactly this decomposition.

Its similarity to the decomposition of linear functionals as presented in 1.4.3, will become truly
apparent in chapter 4, where it is revealed that there exists a one-to-one connection between the
positive and negative parts of functionals and contents.

Interestingly, as the following lemma 2.1.5 and corollary 2.1.6 reveal, the total variation of a
content can be interpreted as a global absolute value of the mapping, hence the notation |u|.
Furthermore, the positive and negative parts u* can, similarly to the standard positive and
negative pars of real functions, be thought of as actually living on disjoint subsets (see A.4.6).

2.1.5 Lemma: Triangle inequality for the total variation
Let & be a set algebra on some set 2 and u, v bounded contents on &. Then

ol = ] < e+ 0] <l + o] (2.25)
holds.

Proof
>0 >0

Right part: Since p+v = (up™ +v1) —(u~ +v7), it follows from 2.1.4(3) that
vl =(p+v)" + (p+r)” <t +vh) (T +vT) = [ul+ v (2-26)

Left part: Let p := |u| —|v|, A € & and ¢ > 0. Choose disjoint Ay, .., 4, € & such that
Ai - A and

o] (A Z\p ) +e (2.27)

For ¢ = 1,..,n choose disjoint AlC €&, 1 <k < N, such that A}, ..,A].V'i C A; and

N;
, (A Z \+— . (2.28)

e
Then
(49 < [t <2§+ > || - ot
2e i 2e
< Z eS|+ s Z 4+l (4) (2.29)

k=1
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2.1. Contents

and together with (2.28):

o] (A) <3+ lu+v[(A) <3e+ [u+v[(A) . (2.30)
i=1

As € > 0 was arbitrary, it follows |p| < |u + v|.
O

2.1.6 Corollary: The total variation as a norm

Let & be a set algebra over some set €. The total variation defines a norm ||ul|, := |g| (2) on
the space My (&) of bounded contents on &. This norm is equivalent to the |||, norm of these
set functions over the domain &. With respect to ||-||,;, the mapping

Ba(®) = Bal®) , ps |pd (2.31)
is continuous.

Proof

That ||p]|, :== |p| (£2) defines a norm should be clear from the definition of the total variation and
the previous lemma 2.1.5. Due to
2.1.4(2)
[illoe = sup [p(A)] < |u[ () < 2-sup [u(A)] =2 [[p] (2.32)
Ae® Ae

the equivalence of the norms is also clear.
n—oo

Furthermore, if p, p1,, € My (&) are such that, py, T w, by 2.1.5 this implies || NFTOO |
e it
O

2.1.7 Lemma: Characterization of os-additivity of contents

Let (©,&, 1) be a bounded content space. Then the following are equivalent:

1. p is o-additive.

2. |p| is o-additive.
3. w is continuous at @, that is, for (A,)>2, C & with A4, | 0, one has
nh_}ngou(An) =0 . (2.33)
4. p is continuous from above, that is, for (4,)2%,; C & such that A, | A € &, one has
lim 11(Ay) = p(A) (2.34)
5. p is continuous from below, that is, for (A4,)5%; € & such that A, 1 A € &, one has
lim 11(Ay) = p(4) (2.35)
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Proof
The following proof is taken from Dunford & Schwartz|7].

1 & 3: Trivial.
2 = 3: Follows from the fact (1 = 3) and |u(A4,)| < || (An).

1= 2: Let (An)nen € & be a sequence of disjoint sets and A := g7 | A, € &. Then, since |y
is additive and non-negative on &, one has

[l (A) = [u| (Lﬂ An> => |ul(A4,) VmeN (2.36)
n=1 k=1
and thus
1l (A) = "l (An) (2.37)

On the other hand, if & 3 By, .., By C A are disjoint, then

k k 00 k 00
S (B =) | <L+J BmAn>‘ => D uBinA4,)

i=1 i=1 n=1 i=1 |n=1

<D D BN A <Y |ul (4n) (2.38)
n=1 i=1 n=1
that is
el (A) < lul (4n) (2.39)
n=1

which together with (2.37) was to be shown.
3 < 4: Trivial.
4 < 5: Trivial.

O]

2.1.8 Lemma: Bounded contents as a Banach space

Let & be a set algebra over some set 2. Then M, (&) and M, (&), equipped with the total
variation norm ||p||,, are real Banach spaces.

Proof
Linearity is evident, so left to be shown is completeness.

Completeness of M,:  Suppose (tn)nen € My (&) is Cauchy, then by 2.1.6 it is also Cauchy
in the [|-|| . norm. Thus, the p, converge uniformly (over &) to some bounded set function ,
given by

p(A) = lim p,(A) , A& . (2.40)

n—oo

Its additivity follows readily from the additivity of the u,. By 2.1.6, u, also converge to p in
the total variation norm.
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2.1. Contents

Completeness of M,: Since M,(&) C M, (&), it suffices to show that M, (&) is closed. Let
tn € M;(S) be such that p, n%f € My, (&), or by 2.1.6 equivalently, wu, YIIIT—%O w. By 2.1.7 it

" |t : ‘oo
suffices to show that, for (A, )nen C & such that A, | 0: p(A4,) =3 0. But indeed, for & > 0
there exists an n. € N such that ||p — . ||, < € and an m. € N such that |p, (Am)] <e Vm >

me. Thus:

Vim 2 me o |p(Am)| < [p(Am) = pin (Am)| + i, (Am)| < 26, (2.41)

<e <e

which was to be shown.
O

2.1.9 Theorem: Extensions of o-additive, bounded set-functions

Let & be a set algebra over some set €). Then:

1. The mapping
Ry (0(€)) = Bo(®) 5 1 pig (2.42)

is an isometrical isomorphism between Banach spaces, with respect to the total variation
norm.

2. Positive and negative parts of a measure u € M,(0(&)), are mapped to the positive and
negative parts of y|g.

Proof
1. Linearity of the mapping is evident.

Surjectivity: To begin with, let 0 < p € M;(&). Then by Carathéodory, p can be ex-
tended to a non-negative, bounded measure zi on o(&). Now if u € M, (&) is arbitrary,
with positive & negative parts u* & B let /F, /I: be non-negative, bounded measures
extending them to o(&). Then p := put — p~ extends u to a bounded measure on o(&).

Injectivity: Let vi,v9 € M;(0(&)) be such that of V1’® = V2’® =: p. As is known, for
A € 0(8) and € > 0 there exist (B,,), (C,) C & such that

UB.=B24, [JCn=C24 (2.43)
n=1 n=1
and
[ (B\A) <e , [1n|(C\4)<e (2.44)

(note that |v1|, |2| are non-negative, bounded measures). W.l.o.g. we assume? B, = C,,
and® B,, T B. Then the o-additivity of vy, v implies

v1(A) —a(A)] < (B \ A) — v2(B\ A)| +[v1(B) — v2(B)|

<2e

< 2e +limsup |v1(By) —va(By)| =2 (2.45)

n—oo

0

2Qtherwise set Dy = BoNCy € &, then Un,meN Dpm=BNC 2 Aand 5] (D\ A) <e.

30Otherwise set By = Ur_, Bx €6, so that By 1 B.
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CHAPTER 2. ADDITIVE SET FUNCTIONS

whereas in the last step we used the fact that 14 = 15 on &. The arbitrarity of € > 0
shows v1(A) = 1(A).

Norm-preservation follows directly from part (2) and the fact that |u| = u™ + p~ for any
bounded content .

2. It suffices to show, that the total variation |x| of 1 € M, (0 (S)) is mapped to the total variation
of ,u|®.
Let put, u~ be the positive & & negative parts of p € M, (@) and ,u* 11— their extensions to

My (0(S)). Then p:= ,qu — p~ is the extension of y and |;L| = ,Lﬁ + ,u the extension of |u|.
Let ™, i~ be the positive and negative parts of i, then || = ™ + i~ is its total variation.
Since

- (2.46)

and /F,/F are non-negative, by 2.1.4(3) gt < ;F, T /F and thus || < m On the other
hand, for A € &:

Il (4) = Il (4) = sup Z\u( )< sup Z\M ) = [l (4) (2.47)
Aee T A; é(@)
disjoint disjoint

that is, |/,L\Z|‘® < g ’6' By Carathéodory this implies m < g

O]

2.2 Charges

An important property, some contents on the Borel algebra %,(R) of an A-topological (R, 0)
space share, is that of regularity|2]. Regular measures are distinguished by the fact that, their
values can be approximated, up to arbitrary accuracy, by the closed sets of the space. Though
a rather intuitively expected feature, since after all, A, (R) is generated by those closed sets, it
is in no way shared by all contents.

An interesting fact is that, on perfectly normal spaces all measures are indeed regular (theo-
rem 2.2.7). This generalizes what is known for metric spaces, and shows just how strong an
assumption o-additivity is for set functions.

2.2.1 Definition: Regular content & charge

Let (R,.Z) be an A-topological space and & C Z(R) an algebra containing .#. A content p on
& is called regular, if

VAE®, e>0:3FcZ : FCA A |u(A\F)|<e . (2.48)

A bounded, regular content on & is called a charge|2]. The triplet (R, &, ) is called a charge

space. We shall denote by M. (0, &) or M. (&) the system of all charges and by M. (0, &) or
M. (&) the system of all o-additive charges on &.
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2.2. Charges

2.2.2 Examples of non-regular contents

Consider on Z(N) the bounded content y, defined in 2.1.3.
1. Consider the topology € on N, comprising the sets
On :=12,4,6,...,2n} , neN, Oy:={2,4,6,..} , 0 , N . (2.49)

Then p is non regular on the Borel algebra «(&'). Indeed, the only closed set contained in
O is 0, even though? (1(Os) = 3.
2. Consider the topology & on N, comprising the sets
On,:={1,2,3,.,n} ,neN, , 0§, N . (2.50)

Then p is regular on the Borel algebra a(&) but non regular on the Borel o-algebra o(0).
Indeed, for any set A € a(0) there exists an N € N large enough, so that either
eVn>N:nc A
eorVn>N:n¢A
In the first case, u(A) = 1 = p(0%) with OF; C A closed. In the second case, u(A) = 0 = p(0),
with @ C A closed.

On the other hand, the only closed set contained in B := {2,4,6,..} € o(0) is 0, even though
1(B) = 1. Thus, p is non-regular on o(0).

2.2.3 Lemma: Linear combinations of non-negative, regular contents

Let (R, .#) be an A-topological space and & C #(R) an algebra containing .#. If g, .., u, are
non-negative, regular contents on &, then so is any linear combination of them.

Proof: It suffices to show the statement for n = 2. Let aj,a2 € R (w.lo.g. «; # 0) and
A€ &, ¢ > 0. Choose Fy, Fy € % such that Fi,F, C A and p;(A\ F;) < ¢/ max {|a1], |azl}.
Then F:= FiUFy € # and F C A with u;(A\ F) <&/ max{|ai|, |az|}. Thus

a1 (AN F) + agpua(A\ F)| < || - pa(A\ F) + |ag| - pa(A\ F) < 2¢ (2.51)

<e <e

which was to be shown.
O

The above statement can in fact be generalized to arbitrary charges, a fact to be proven later in
lemma 2.2.5, with the help of the following theorem 2.2.4.

2.2.4 Theorem: Characterization of regular contents

Let (R,.#) be an A-topological space, & C Z(R) an algebra containing .# and p a bounded
content on &. Then the following are equivalent:

1. w is regular.
2. For A € & and ¢ > 0 there exists an open G O A such that |u(G \ A)| <e.

3. |p| is regular.

“Note that the sequence (0,1,0,1,0,..) has Banach limit 1.
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4. put, p~ are regular.

5. ut, u~ satisfy

p(A) = sup p(F) | p(A) = — inf u(F) . (2.52)
FCA FcA
FEeF FeF

Proof
1=2: Let A€, e >0and .F 5 F C A such that |u(A°\ F)| <e. Then A C F* and

H(Fe\ A)| = [u(A°\ F)| <& . (2.53)

2=-1: Similar to (1=-2).

1=3: Let A€, ¢ >0. Let > Ay,.., A, C A be disjoint such that

n

> u(An)| > ul (A) — ¢ (2.54)

i=1

n

Choose closed F; C A; such that |u(A; \ F;)| < ¢/n and set F := tl-J F;. Then F C A'is
=1

closed and Z

il () 2 e 1S A\ B + ()

i=1

<s+Z!u \F|+Z|M )< pl (F) + 2, (2.55)
<S/TL %,_/
<[ul(F)

which was to be shown (note that |u| (F) < |u| (A)).
3=-4: Direct consequence of 0 < pt, u= < |ul.
4=-1: Direct consequence of 2.2.3, since pp = pu* — ™.

1=5: Let A € & and € > 0. Choose F € & such that E C A and u*(A) — u(F) < € (cmp.
2.1.4(4)). Choose closed F' C E such that |u(E \ F)| <e, then F' C A and

P (A) = w(F) = p*(A) = w(B) + (B \ F) < 2¢ . (2.56)
<e <e

Together with 2.1.4(4) this shows that u* satisfies (2.52). Since p~ = (—u)* and (—p) is
also regular, = satisfies (2.52) as well.

5=4: Let A€ & and F,, € #, n € Nsuch that F,, C A and p(F,) t pt(A). Then, since

F,CA
p(Fn) <pt(F) < pt(A) (2.57)

it follows p*(F,) t ut(A). Since u~ = (—p)T, the regularity of = follows easily from
(2.52).
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2.2.5 Lemma: Charges as a Banach space

Let (R, .#) be an A-topological space and & C Z(R) an algebra containing .%. Then the systems
M (&) and M, (&), equipped with the total variation norm, are Banach spaces.

Proof
Since M, (&) = (M, (&) NM,,(&)) C M (&), by 2.1.8 it suffices to show that M, (&) is a Banach
space.

Linearity: Let uj, p; be the positive & negative parts of p; € My, 7+ = 1,2 and oy, € R.
Then by 2.2.4, these are non-negative charges and by 2.2.3 so is
onp + aopy = arpy + aopd —oqpy — agpy (2.58)

Completeness: Since M, (&) C M, (&) and M, (&) is complete by 2.1.8, it suffices to show
that M, (&) is closed in M, (&). Suppose py, € M, (&) are such that p, ”i|°>° uw € M, (&). For

Il
n—oo

A € & there exist closed F,, C A such that |u,(F,) — pn(A)] — 0. Thus

n—oo

[1(F) — p(A)| < [u(Fn) — pin(Fo) |+ [pn (Fr) — pn(A)] + [pn(A) — p(A)] — 0 (2.59)
"2 "2 "22°0

and p is also regular.

O]

2.2.6 Lemma: Uniqueness of charges
Let (R, Z) be an A-topological space, & C Z(R) an algebra containing .# and p, v charges on
& such that pu(F) > v(F)V F € #. Then u > v.

Proof

Let u™, u~,v", v~ be the positive and negative parts of 1 and v respectively, then by 2.2.4 one
has

M()g;u%u(% po(A) == inf u(F)

for A € &. But this implies 4™ > v and 4~ < v~, which was to be shown.
O

Conclusion: If u, v are equal on %, then u, v are equal on &.

2.2.7 Theorem: Regularity of measures

Let (R, 0) be a perfectly normal, A-topological space and p € M, (By(R)). Then pu is regular.

Proof

This proof is merely a generalization of a well known proof for metric spaces. By 2.1.7 u™, u~
are also g-additive. By 2.2.4, their regularity would imply the regularity of . We may thus
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assume p > 0. Define

A:={A€ By(R): u(A) =sup{u(F): F C A, F closed}}

O:={A e PB,(R): u(A) =inf {u(G): AC G, G open}} (2.61)
and & := O N A. We shall show that & = %,(R).

Claim: For A € A one has A° € O and for A € O one has A¢ € A.
Proof: Indeed, from A € A follows

H(A%) = u(R) — u(A) = p(R) — sup {u(F) : F C A, F closed}

—inf{—pu(F) : FCA closed}

=inf { u(R) — u(F): F C A, F closed }
(%) & A“CFe & F°open

= inf {p(F°) : A° C F°, F° open} . (2.62)

Similarly, from A € O follows A¢ € A. In particular, this implies that & is closed under
complementations.

Claim: & contains all open sets.

Proof: Let O € & be open, then obviously O € O. By the previous claim, it suffices to show
that O¢ € O. By 1.3.3, O° is the intersection of a decreasing sequence of open sets G,, € 0
Gy | O°. By 2.1.7 this implies

pO%) = lim p(Gr) = inf p(Gn) = inf {p(G) : 0° C G, G open} > p(0°) (2.63)
n—oo ne

which was to be shown.

Claim: & is a o-algebra.

Proof: Since () € & and the first claim, it remains to be shown that & is closed under countable
unions. Let Aq, Ag,.. € & and A :=J;2; An. To be shown is that, for € > 0 there exist closed
F. C A and open G, O A such that

WA —p(F) <e A p(Ge)—p(A) <e . (2.64)

Indeed: Since A, € AN O, there exist closed F,, C A, and open G, 2 A, satisfying

o A H(Ga) = p(A) < o (2.65)

ok l\.’)\»—l

Then the open set G := |J,,cy Gn or one, satisfies

D A fo
n(Ge) — p(A (UGn\A><M<UGn\A)S;u(Gns\An)Se : (2.66)

neN neN Ve
— 277,

On the other hand, since ({J;_; Ax) T A, by 2.1.7 there exists an n. € N, such that
Ne c
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Then the closed set

Fo=JmclJacAa, (2.68)

satisfies

+ ,U,(Ak \ Fk) <e . (269)

as needed.

Finally, since & C %,(R) is a o-algebra containing all open sets ¢, the proof is complete.
O

2.2.8 Corollary: Regularity of os-additive contents

Let (R, ) be a perfectly normal, A-topological space. Then every bounded, o-additive set
function on %, (R) is regular.

Proof

By theorem 2.1.9, u can be extended to a measure on %, (R). By theorem 2.2.7, u is regular.
]

An important consequence of theorem 2.2.7 and corollary 2.2.8, is the fact that all measures
on the Baire o-algebra of an arbitrary A-topological space, are regular! This will prove to
be very useful when it comes to showing the uniqueness of measures in the Riesz and Hewitt
representation theorems 4.2.9 and 4.3.4 later after.

2.2.9 Lemma: Characterization of o-additivity of charges

Let (R,.#) be an A-topological space, & C Z(R) a set algebra containing .# and p a charge on
&. Then the following are equivalent:

1. w is o-additive.

n—oo

2. For any vanishing sequence F,, | () of closed sets: u(F,) — 0.

n—oo

3. If R is perfectly normal: For any regular sequence (F},) C .Z: |u| (Ef) — 0.
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Proof
The proof is due to Varadarajan|13].

1 = 3: Since |u| is also o-additive and F¢ | 0, this statement is trivial.

3 = 2: Let F,, € .% be such that F,, | (), then by A.2.1 there exists a regular sequence fn C F7,
which implies by assumption

TL‘)OO

lul (Fo) < Iul () =50 (2.70)

2 = 1: It suffices to show that p is continuous at (). Let p™, 4~ be the positive and negative
parts of p and let (A,)nen € & be such that A, | ) and € > 0. Choose closed F,f, F,; C A,

such that
WHANED) € g 0T (AN By € 3o (2.71)
(note the regularity of u*) and set
ﬁ FruF,) . (2.72)
Then F,11 C F, C A, and F,, | (), thus by assumption
w(F,) =30 . (2.73)
On the other hand, (2.71) and (2.72) implies
FANF) S i A\ E) <5 (2.74)
hence
|(Ay) — uw(Fy)| <e VneN . (2.75)
But together with (2.73) this implies
limsup |pu(An)| <e . (2.76)

n—o0

Finally, the arbitrarity of ¢ > 0 implies lim p(A,) = 0, which was to be shown.
n—o0

2.2.10 Theorem: Extensions of o-additive charges

Let (R,0) be an A-topological space, 1 a o-additive charge on %, (R). Then its (unique)
extension to a bounded measure® on %, (R) is also a charge.

5See theorem 2.1.9.
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Proof

Let @ be a o-additive, bounded extension of p on %A, (R). As is known, for A € B,(R) and e > 0
there exist (By,) C Hq(R) such that

ﬁBn::BgA , Al(A\B)<¢ . (2.77)

n=1

o0

Choose closed F,, C By, such that |u| (B, \ F,,) < £/2" and set F := ﬂ F,. Then FF C Ais
=1

closed and satisfies: !

GB\Fn

n=1

Al (A\ F) < |f|(A\ B) +]i|(B\ F) < = + |
N——

<e

§e+§j!ﬁ|(B\Fn)§s+§jrm<Bn\Fn)s2e : (2.78)
n=1 n=1

which shows the regularity of ji.
O

Mo ((0))

Figure 2.1: On extensions of contents and charges: Implications of the-
orems 2.1.9 and 2.2.10 for charges on an A-topological space (R, ?).
Double-sided arrows denote isometrical isomorphisms between Banach
spaces. Note that by 2.2.8, if R is normal then M, (a(€)) = M. (a(0)).

As pointed out in section 1.3, continuous functions do not always completely describe the A-
topology of an A-topological space (R, ©). In fact, the largest A-topology described by them, is
the one of the totally open sets, which instead of the Borel algebra «(¢) merely generate the,
generally smaller, Baire algebra a(&") on the space.

It will later on be important to distinguish between the two A-topologies and set algebras. In
particular, certain charges may exist for the smaller but not for the larger one. On the other
hand, any content on «(&) can be restricted to a (&%), clearly yielding again, a content. One
may ask the question, wether the restriction of a charge in W, (&, a(&)) to a(O?) is still regular
with respect to the A-topology of totally open sets ¢¢. Could it be the case that, the totally
closed sets of R are so sparse, that they can no longer fully approximate the rest of a(&%)? The
following statements aim at providing with a partial answer to this question. A more detailed
treatment, will be given in chapter 4 and in particular, theorem 4.2.7.
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CHAPTER 2. ADDITIVE SET FUNCTIONS

2.2.11 Lemma: Approximation by totally closed sets

Let (R, 0) be an normal, A-topological space and p a charge on a(&). Let F' C R be closed and
G C R be open, such that F' C G. Then there exists a totally closed F' C R such that

FCFCG A |u(F\F)=0 . (2.79)

Proof

By 2.2.4 there exist open sets G D Gy, 2 F, n € N such that |u| (G, \ F) < L. Choose functions
fn € Cp(R) such that 0 < f < 1 and f|F = = 1 and define the totally closed sets

F, = {fn —=0}. Then F C F,, C G, and thus ]u!( \F) L. Set F = (2, Fp,, then by
1.3.1, F is also totally closed. Furthermore, it satisfies

FCFCG,CG VYneN (2.80)

and in particular |u| (F\ F) <
O

Lemma 2.2.11 in a way poses a contradiction to the idea that continuous functions (i.e. totally
closed sets) do not necessarily fully describe the underlying set topology. The fact that totally
closed sets are actually so dense to be fitting in between closed and open sets, provides with a
key to establishing a connection between charges on Baire and Borel algebras, as given in the
following theorem 2.2.12.

V n, which completes the proof.

1
n

2.2.12 Theorem: Regularity of restricted charges
Let (R, 0) be an normal, A-topological space and p a charge on the Borel algebra «(&). Then:

1. The restriction py of u to the Baire algebra a(€"), is a charge with respect to the A-topology
of totally open sets .

2. If v is another charge on «(&), such that its restriction v, is equal to g, then p = v.

Proof

1. By 2.2.11, for any totally open set G C R and € > 0 there exists a totally closed F' C G such
that |u| (G \ F) < e. Clearly, also || (G \ F) <e. By A.4.7, this is a sufficient condition for
|¢| (and thus p;) to be regular with respect to the A-topology of totally open sets.

2. Let F' C R be closed, then by 2.2.11 there exist totally closed Fl, F, C R such that F C F
and || (F1\ F) =0, |v| (Fy\ F) = 0. Set F := Fy N Fy, then F is totally closed and satisfies

u(F) = w(F) =v(F) =v(F) , (2.81)
hence, p and v are equal on all closed sets. By 2.2.6, this completes the proof.

O
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Chapter 3

Integration

3.1 Integration on bounded content spaces

In standard literature, the integral is usually introduced solely for o-additive set functions, as
many facts such as the Lebesgue dominated theorem and Fatou’s lemma do not hold for merely
additive set functions. Nonetheless, the rather strong requirement of o-additivity is not needed
for an integration theory its self, especially if one restricts the classes of functions to be integrated.
In fact, some theorems can only be stated if one also takes into consideration non-o-additive set
functions.

We shall in the following section, introduce an integral for bounded contents. The integrable
functions will need to be uniformly approximable with respect to the underlying set algebra. As
is shown in chapter 4, bounded contents are anyhow identified with linear functionals on spaces
of uniformly approximable functions, so this restriction will not be an issue for us.

Many properties of this integral are already known from Lebesgue integration theory. In case
of o-additive set functions, the integral presented here, coincides with the Lebesgue integral. A
thorough elaboration on the latter, is given by Bogachev]|4].

3.1.1 Definition: Integral of simple functions

Let (©,&, 1) be a bounded content space and E a K-Banach space. For a simple function
f:ifi.lAi , AZ'E@, fiEE,iZL..,n (3.1)
i=1
we define the integral
/f dp = zn:fi pu(A;) (32)
i=1

Note:

(i) The integral [ f dp does indeed not depend on the representation (3.1) of f.

(ii) The integral is linear on simple functions and satisfies

H/fd”HS/ 1Al dlpl < 1 flle - 11l () V¥ fe S (S E) . (3.3)
€7(®)
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CHAPTER 3. INTEGRATION

3.1.2 Lemma: Existence of integral limits

Let (2,&, 1) be a bounded content space, E a K-Banach space, f € % (&, E) uniformly approx-

n—oo

imable and f,, € (&, E) simple functions, such that f,, — f. Then the limit

lim [ f, du (3.4)
n—oo
exists and only depends on f.

Proof
By definition 3.1.1 of the integral, it follows easily

H/fn du—/fm duHZH/(fn—fm) duH §/|fn_fm|| d |yl

< fa = Fonlloo - 1l () ™50, (3.5)

that is, [ f, du is Cauchy and thus convergent. Now suppose g, € . (&, E) are also such that
n—oo . .
gn — [, then similar to above:

llloo

s | [ = [ < i 15, = gl () =0 (36)

n—o0

hence, the sequence [ g, du converges to the same limit as [ f,, du.
O

3.1.3 Definition: Integral of uniformly approximable functions

Let (92,8, 1) be a bounded content space and E a K-Banach space. For a uniformly approximable

n—oo

function f € % (&, E), with f, € (&, E) such that f, HT) f, we define in view of lemma

3.1.2, the integral

/f dp = li_>m /fn du . (3.7)
For any set A € &, we define!

/fd,u::/lA-fdu : (3.8)

A

See appendix A.5 for more on integrals over subsets.

3.1.4 Theorem: Properties of the integral
Let (2,8, 1) be a bounded content space and E a K-Banach space. Then:

1. The mapping [(-) du: % (S, E) — E, mapping f € % (&, E) to [ f du, is a linear one.

!Note that by 1.2.6, also f - 14 € % (S, E).
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3.1. Integration on bounded content spaces

2. If p is non-negative, then the mapping [(-) du : Z (&) — R is non-negative. In particular, if

f<ge(®) then
/fdu</gdu- (3.9)

3. For f € % (8, E) the inequality

|5 au] < [1s1 abt < 151t .10

holds?. In particular, the linear map [(-) du: % (&, E) — E is bounded with norm
| [ an] =t - )
4. For bounded contents p,v on &, a, 8 € R and f € % (&, E), the identity

/fd(a,u—l—ﬁu):a/fdu—i—ﬁ/fdu (3.12)

holds. In particular, the mapping
[iMal@) > L@@ ELE) i [()da (3.13)

is a linear isometry between Banach spaces, whereas M, (&) is equipped with the total variation
norm ||-||,, £L(% (&, E), E) with the operator-norm.
5. For disjoint A, B € & and f € % (&, E), it follows
/fd,u:/fd,u—i—/fdu. (3.14)
AuB A B

In particular if f € % (&), the mapping

&—>R , A»—>/fdu (3.15)
A

is a bounded content on &.

Proof

1. By definition 3.1.1 it is clear that linearity holds for simple functions. Now let f,g € Z (&, E),
a,B € Kand f,,g, € .7(&, E) be given, such that f, H‘T—lof fand g, =% g, then

lIlloo llloo

(@ fot+B gn) =3 (a-f+B-9g) . (3.16)

[l oo

Consequently:

[as+69) du=lim [ (s, + 5g.) du

n—oo

:le@/fndu+lgmﬁ/gndu:a/fdu—i—ﬁ/gdu. (3.17)

*Note that ||f|| € % ().
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CHAPTER 3. INTEGRATION

2. Non-negativity is evident for simple functions. Now let 0 < f € % (&) and fn € (&) be

such that f, T‘T—O)O f. Set h,, := max{0, f,,}, then h,, are simple such that h,, HI—) f, whereas

fhn dp > 0. Hence, also nh_}rgof hp dp > 0.

3. Inequality (3.10) is evident for simple functions. Now let f € % (&, E) and f,, € .¥(&, E) be
such that f, T|_|>—|o>o f, then || full =3 ||f|l. Hence:

[l oo
o=l f o]

2)
< m [l dlal= (11 dlel < 17 Il @) . (338)

In particular || [(-) dul|| < |u| (2).

Now choose some zy € E such that ||zg|]| = 1. For e > 0 let A4y,.., A, € & be disjoint, such
that

Z |1u(As)| > |ul () — ¢ (3.19)
and define
fr=m0-) 1a, -sgn(u(Ay)) . (3.20)
i=1
Then ||f|| <1 and
n (3.19)
|/ 7 au] =l | S0 a0 -semucany | =" et - (321
1 [ (As)
which implies || [(-) dp| > |ul (2) (-) dpl| = || (2).
4. Identity (3.12) is easily verified for simple functions. Now let f € % (&, E) and f, € . (&, E)

n—oo

be such that f, |W f- Then

[ # dtan+ o) =t [ g, dtan+ 6v)

n—00

zy}j_)xgoa/fndu+nli_>n;o,8/fndu:a/fdu+ﬂ/fdu L (3.22)

By 2.1.8, M, (&) is a real Banach space, and by part (3.), [ : u+~ [(-) du norm-preserving.
Since E is a K-Banach space, so is L(% (&, E), E).

5. Relation (3.14) follows directly from linearity of the integral and the fact that 1 q4up = 14+1p.
That the content in (3.15) is bounded, follows from | [, f du| < [|f|l - [l ().

O
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3.2. Integration on charge spaces

3.1.5 Lemma: Connection of integral to Lebesgue integral

Let (2,8, 1) be a non-negative, bounded content space and f € % (&). Then the identity

/f dp = sup /g du (3.23)
9e7(®)
g<f

holds.

Proof
For every simple g € .#(&) such that g < f, the non-negativity of p implies [ g du < [ f dp.
Thus

Sup/g dp < /f du . (3.24)

geS
g<f

n—aoo

By A.3.2, there exist simple g, < f such that g, IW f, which by definition of the integral
implies equality in (3.24).
O

Interpretation: The integral defined above for uniformly approximable functions with respect
to bounded, additive set-functions, is merely a generalization of the Lebesgue integral with
respect to bounded, o-additive set-functions.

feu®)

€ .7(®)
g \ /

Figure 3.1: On the Lebesgue integral of non-negative functions: Ap-
proximation through simple functions from below.

While the total boundedness of the integrated functions may seem to be a strong restriction, it
is in a way compensated by allowing certain non-measurable functions to be integrated as well.
Actually, the class of uniformly approximable functions turns out to be large enough to both
characterize bounded contents and charges (see chapter 4).

3.2 Integration on charge spaces

Due to their regularity, charges are profoundly connected to the A-topology of the underlying
space. This leads to a strong connection between integrals of continuous functions and the
charges themselves, as the following statements and especially chapter 4 will reveal.

3.2.1 Lemma: Representation of charges through integrals

Let (R,.%) be a normal, A-topological space, & C Z(R) a set algebra containing .# and p a
non-negative charge on &. Then for any closed F' € .#, the representation

F)= inf d 3.25
u(P) = ot [ 1 du (3.25)
1p<f
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CHAPTER 3. INTEGRATION

holds.
F
Figure 3.2: On the integral representation of charges on closed sets.
Proof
Obviously
F:/le < inf / d 3.26
(F) ps ot fdp (3.26)
1p<f

holds for every closed set F' € .#. Now choose a sequence of closed sets F,, € % such that

n—,o

F, C F¢ and u(F°\ F,) — 0. Choose functions f, € Cy(R) such that 0 < f, < 1 and
fan =1, fn‘F = 0. Then 1r < f,, and

lim sup /fn dp — p(F) = limsup / frn du

n—oo n—oo
Fe\F,

timsup fullo #(FS\F) =0 | (3.27)
n—oo N—
<1

which together with (3.26) implies equation (3.25).
O

Consequence: For any charge p (not necessarily non-negative) on (R, %) and closed F € %
there exist functions 1p < f,, € Cp(R) such that u(F) = lim [ f, dp.
n—oo

3.2.2 Lemma: Uniqueness of charges

Let (R, #) be a normal, A-topological space, & C Z(R) an algebra containing .# and u,v
charges on & such that

/fdpz/fdy YO0<[eCR) . (3.28)
Then p > v.

Proof
By linearity, it suffices to show: Any charge p on &€ with

/f du>0 YO0<feCR) (3.29)

is non-negative. By lemma 2.2.6, for this it suffices to show that u‘y > 0. Let F' € .Z, then by

3.2.1 there exist 0 < f,, € Cy(R) such that [ f, dup =3 u(F). Since 0 < [ f, du ¥ n, the proof
is complete.
O
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3.2. Integration on charge spaces

Conclusion: If
/fdp:/fdz/ VO0<feCR) (3.30)

then p = v.

The above statements make clear that on normal A-topological spaces, charges, already closely
connected to the underlying A-topology, show an equally strong connection to the continuous
functions of the space. As seen in the proof of 3.2.1, the requirement of the space being normal,
is indeed a very crucial one.

Lemma 3.2.2 will prove to be of great use, when it comes to showing the uniqueness of certain
charges in the following chapter 4.
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Chapter 4

Set functions as linear functionals on
function spaces

As already indicated by theorem 3.1.4, bounded contents naturally induce bounded, linear func-
tionals on the functions they integrate. Depending on the function space and set algebra consid-
ered, this relation can actually exist in both ways. That is to say, the dual of the function space
in question, is identifiable with a certain class of contents by means of the integral.

One of the most widely known examples, is the Riesz representation theorem, which identifies
the dual Cp(T)* on a compact topological space T', with the measures on its Baire o-algebra.
As it turns out, this statement can not only be generalized to non-compact spaces, but also to
completely different function spaces and content classes.

The set algebra or o-algebra considered will, in the case of charges and Hewitt-measures, be the
Baire algebra and Baire o-algebra of the underlying topological space. As these are generated
by its totally closed sets, which in turn form a perfectly normal A-topology of the space, we will
most of the time merely consider the Borel-sets of A-topological spaces. Where needed, we shall
then simply assume the A-topology to be normal or perfectly normal for that matter.

All dual function spaces and content classes considered, are treated as normed, linear spaces,
equipped with the norms introduced in 1.4.4 and 2.1.6 respectively. The relations between them,
are shown to be isometrical isomorphisms, thus revealing their strong, algebraic and geometric
connection.

4.1 Contents as linear functionals

4.1.1 Theorem: Contents as linear functionals on %

Let & C Z(Q) be a set algebra over some set 2, Z (&)* the dual space of % (&). Then:

1. The mapping
[R5 2 (@), i [0 dn (4.1)

is an isometrical isomorphism between Banach spaces, whereas M, (&) is equipped with the
total variation norm, % (&)* with the operator-norm.

2. In particular, its inverse
[Thu (@) = We(®) , [T L [THD) (4.2)
is given by [T1(L)(A) = L1, A€ &.
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4.1. Contents as linear functionals

3. If u™, u~ are the positive & negative parts of u, then these correspond to the positive &

negative parts L}, L. of L, := [(-) dp.

Figure 4.1: Connection between bounded contents and bounded, linear
functionals on Cp(R) & % (%.(R)), for an A-topological space (R, 0).
Note that by 1.2.9(6), any linear functional on % (%, (R)) is also a linear
functional on Cp(R).

Proof

1. By 3.1.4 [ : M,(&) — % (S)* is indeed a linear isometry between Banach spaces. Thus, it
remains to be shown that it is bijective. Let L € % (&)*. Setting

WA :=Lly , Ac® (4.3)

obviously defines a bounded content on &, which satisfies

[an=rs (4.4)
for all simple functions f € .7 (&). For f € % (&) let f, € /(&) be simple functions, such
that f, ”ﬁ“ f. Then Lf, =3 Lf and

Il o
[ #au=tim [ udn= s, —rs . (45)

which implies (4.4) for all f € % ().
. See proof of part (1.).

. I‘he fllnctionals E/—; = [(-) du™, Z; := [(-) du~ are bounded, non-negative and satisfy
Lt — L = L, Thus by 1.4.3:

e
Lf>L, , L, >L; . (4.6)

On the other hand, let it, 7~ be the (non-negative) contents corresponding to L;,L; re-
spectively, then i — i~ = p and by 2.1.4(3): g > pt, g~ > p~. Thus

+ < 7+ - 7
Li>Li, L, >L, , (4.7)
which together with (4.6) completes the proof.

O]
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CHAPTER 4. SET FUNCTIONS AS LINEAR FUNCTIONALS ON FUNCTION SPACES

4.1.2 Theorem: o-additivity of contents and o-continuity of functionals

Let (©2,&, 1) be a bounded content space and L, := [(-) du the linear functional on % (&)
induced by pu (see theorem 4.1.1). Then the following are equivalent:

1. p is o-additive.
2. L, is o-continuous.

3. L, satisfies the dominated convergence theorem of Lebesgue! on % (&).

Proof
3=-2: Trivial.

n—,oo

2=1: Let (Ay)nen € & be such that A4, | 0, then 14, L 0. Then pu(A4,) = L,14, — 0, which

by 2.1.7 was to be shown.

n

1=-3: By 2.1.9, u can be assumed to be extended to a bounded measure on o(&). Note that this
does not affect the values of integrals on % (&). But for bounded, o-additive set functions,
the dominated convergence theorem of Lebesgue is a known fact.

O]

Theorem 4.1.1 is the first of three statements to be handled here, relating additive set functions to
linear functionals. It is indeed, if not a trivial, a pretty intuitive connection, as linear functionals
acting on indicator functions can actually be used as additive set-functions them selfs.

4.2 Charges as linear functionals

The identification of contents with linear functionals presented in the previous section, makes
no assumptions about the origin of the considered set algebra and in particular, any possible
topological structure of the underlying space. The requirement of the considered functionals, to
be defined on such a big function class as the uniformly approximable ones, is often to much
of a restriction. On the other hand, any attempt of broadening the class of considered linear
functionals (i.e. acting on smaller function spaces), could challenge their representation by
additive set functions.

In the following section, we shall present a connection between bounded, linear functionals on the
space of bounded, continuous functions C,(R) on some A-topological space (R, ¢) and charges
on its Baire algebra o(&0") by means of integrals. This theory is mainly due to Alexandroff|2].

As was shown in section 1.3, any A-topological space can be turned into a perfectly normal one,
by restricting its A-topology to the totally open sets. As this changes nothing about the function
spaces C(R) & Cy(R), we shall not consider charges on the generated Baire algebra but on its
Borel algebra, while simply assuming (R, ¢) to be normal (or perfectly normal) in the first place.
The obtained contents are then, in the case of more general spaces, defined only on their Baire
algebra and regularity is to be understood with respect to the A-topology of totally open sets.
The connection between the two content-classes, is clarified in theorem 4.2.7.

Lemma 3.2.1 provides with a representation of the content by means of its integrals, should it be
regular. As it turns out, this representation can actually be used to define the charge inducing
a given bounded, linear functional on Cp(R).

!That is, for every sequence f, f, € % (&) with f, "Z%° f and |fnl < gV n for some g € % (&), one has

pointwise

Lyf = Jim Lufo .
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4.2. Charges as linear functionals

4.2.1 Definition: Governing functions

Let (R, .#) be an A-topological space and A € %, (% ). Weshallcall G(A) :={f € Cp(R) : 14 < f}
the system of functions governing A, and assume on it the direction

f<g e fa)<glz) YaecR . (4.8)

4.2.2 Lemma: Charges induced by non-negative, linear functionals

Let (R,.#) be a normal, A-topological space and L a linear, non-negative functional on Cy(R).
Then setting

w(F):= inf L(f) (4.9)

for closed sets F' € % and

w(A) = sup wu(F) (4.10)
FEA

for any other A € #,(R) \ .#, defines a non-negative charge on %, (R).

Proof
We shall show that p satisfies the axioms of a charge.

e Non-negativity: Since L‘Q(F) >0, (4.9) is well defined and p is non-negative.

e Bound: For every F € %, 1 € G(F) and thus u(F) < L1, hence p is bounded.

e Monotony on .#: Let I} C Fy € ., then since G(F») C G(F1) we have u(Fy) < p(Fs).
e Regularity: By construction pu(A) = sup wp(F) for any A € B,(R) \ .#. But also for

FSFCA
closed F € % it is due to the monotony of u on .# evident that

w(F)= sup u(F) . (4.11)
FOIFCF

e Monotony: Follows directly from eq. (4.10) and (4.11).

e Super-additivity on .%: Let F, F € .Z be disjoint and let g, € Q(Fuf) such that
n—oo

Lgn =% uw(FUF) (4.12)
and f € Cy(R) such that 0 < f <1land f|, =1, f|z=0. Set
foi=min{g, f} €G(F) , fni= (90— fa) €G(F) . (4.13)
Then u(F) < Lf,, u(F) < Lf, and thus

u(FUF) = lim Lg, > liminf Lf, 4+ liminf Lf, > u(F) + u(F) . (4.14)
o n—oo

n—o0 n—
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CHAPTER 4. SET FUNCTIONS AS LINEAR FUNCTIONALS ON FUNCTION SPACES

e Super-additivity: Let A, Ace P (R) be disjoint, then

(FUF:F,Fe F, FCA FCA} C{FeZ:FCAJA) (4.15)
and thus
sup p(F)> sup  p(FUF)
FeF _ FIFCA “——
FCAUA FIFCA  >p(F)+u(F)
> sup p(F)+ sup p(F) = p(A) +u(A) | (4.16)
FOIFCA FOFCA
that is,
p(AUA) > p(A) + p(4) (4.17)

e Additivity: By lemma A.4.3 it suffices to show that: If A, A € %, (R) with A C F, A C F¢
for some F' € %, then

u(AVA) = p(4) + p(A) . (4.18)
Actually, by (4.17) and regularity it suffices to show that
p(H) < p(A) + p(A) V.F>HCAUA . (4.19)
Let . 3 H C AUA be chosen, then since F N H C A, by monotony it suffices to show
u(H) < p(F O H) + () (4.20)
which by definition (4.9), is equivalent to
w(H) < Lf+u(A) VfeGFNH) . (4.21)
Let f€e G(FNH), 0<e<1 and set
G={f<l-clnH €7 . (4.22)

Let now g € G(G) be arbitrary, then (f + g)‘H > 1—¢ and thus

%Z € G(H) . (4.23)
By definition (4.9), this implies
(1—¢)-u(H) < L(f+g9)=Lf+Lg (4.24)
and thus
(L—¢e)-pu(H) < Lf+pu(G) . (4.25)

By choice f|AmH > 1, which implies GN(ANH) = ). Together with H C AUA and (4.22),
it follows that G C AN H C A. Consequently (4.25) implies

(1—e)-u(H)<Lf+uA) VfeGFNH), >0 . (4.26)

But the arbitrarity of € > 0 connotes (4.21), which was to be shown.
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4.2. Charges as linear functionals

4.2.3 Lemma: Compatibility of the created charge

Let (R,.#) be a normal, A-topological space and L a non-negative, linear functional on Cp(R).
Then the non-negative charge p defined in 4.2.2; satisfies

[ran=r) vream . (4.27)

Proof

Since both sides of eq. (4.27) are linear functionals and obviously [ 1 du = u(R) = L1, it suffices
by A.3.3 to show

/f du>L(f) Y0<feCR) . (4.28)

Since both sides are positive, linear functionals on Cy(R) we may w.l.o.g. only consider functions
f € Cy(R) with 0 < f < 1. For given n € N define the closed sets

Fp={f>%} |, k=0,.,n+1 (4.29)
and note that
0=F, 1 CF,C...F;CFy=R . (4.30)
Furthermore, define the simple function
"k 1 & 430) 1 —
9n = Z n 1Fk\Fk+1 = n Zk [1Fk - 1Fk+1] = n Z Lr, - (4.31)
k=0 k=0 k=1
Then
Fi\ Fep = {} < f < EH}
leads to
lgn = flo < 5 (4.32)
Choose 15, < f € Cp(R) such that
1
L(fx) < p(Fy) + ~ (4.33)
then
gn dp=">>" - C(F \ Fry1) = - > k- [u(Fr) = p(Fria)]
k=0 k=0

(4.30) 1 (433) 1 & 1
= — > —
EDDITESRESED SAP

n
k=1 k=1

1 & 1 1 (432) L1 1
=L{ fk:|_ZLgn_ > Lf———— . (4.34)
n ~— n n n n
k=1 211’1@
Taking the limit on both sides yields
/f dy "2 tim /gn du > L(f) . (4.35)
n—o0

O]

Lemmas 4.2.2 and 4.2.3 imply the existence of charges in normal spaces, inducing any non-
negative, linear functional on Cy(R), by means of the integral. The generalization to arbitrary
bounded functionals is straightforward and summarized in the following theorem 4.2.4.
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4.2.4 Theorem: Charges as linear functionals on C, [Alexandroff]

Let (R,.#) be a normal, A-topological space. Then:

1. The mapping
R BalR) 5 G(R) s [ [() d (4.36)

is an isometrical isomorphism between Banach spaces, whereas M., (%, (R)) is equipped with
the total variation norm, Cp(R)* with the operator-norm.

2. In particular, its inverse

[HC(R)* — M (Ba(R) , [FiL— [THL) (4.37)
is characterized by
-1 = lim 7 . .
I (L)(F)—felg( Lf , FeZ (4.38)

3. If u™, u~ are the positive & negative parts of p € ML (B (R)), then these correspond to the
positive & negative parts LZ, L, of L, = J() dp.

Proof
The proof below is partly due to Alexandroff|2| and Dunford & Schwartz[7].

1. By 2.2.5, M (A, (R)) is indeed a Banach space. By 4.1.1, the mapping [ : M., (B (R)) — Cp(R)*
is indeed a linear, bounded one?. By 3.2.2 it is injective. Left to be shown is: [ is surjective
and preserves norms.

Let L € Cy(R)* and L™, L™ be the positive and negative parts of L respectively, then by
4.2.3 there ex1st non-negative charges 1, i~ such that [(-) dp™ = L*, [(-) dg~ = L~. Set
W= " , then obviously [(-) du = L, thus, [ is indeed surJectlve.

Norm—preservation shall be proven with the help of part (3). Let u™,u~ be the positive &
negative parts of p € M, (A (R)) and L;“, L,, the (corresponding) positive & negative parts
of L, := [(-) du. Then:

1.4.5

1.45
1Lyl =

I+ 1 Zn |l = L+ L1 = pt(Q) + 5 (Q) = |ul () (4.39)

2. Let u*, i~ be the positive & negative parts of the charge pu € M}, (%Bo(R)) and L+, L, the
induced functionals. Then L, := L,+ — L,~ corresponds to p. Consequently, for any closed
FeZ:

FY =y (F) =y~ (F) 2" inf L,f— inf L _
p(F) =p™(F) — p= (F) s o0b L f = dnf L f
— lim L lim L -
regry T pealry f
— 1 L, lim L,f . 4.40
= dm [L+f—L,-f] = P uf (4.40)

2Recall that Cp(R) C % (Ba(R)).
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4.2. Charges as linear functionals

3. Let L™, L™ be the positive & negative parts of L € Cy(R)*, corresponding to the non-negative
charges i, i~ respectively. Left to be shown is: If ™, 4~ are the positive and negative parts
of p:=p" — @, then it = p*, = =p~.

By theorem 2.1.4(3) already
AN T ST (4.41)

On the other hand L = [(-) dut — [(-) du™, with [(-) du™, [(-) du~ as non-negative, linear
functionals on Cy(R). Thus by theorem 1.4.3

/fdwz/fdﬁ, /fd,u‘z/fdﬁ_ V0 < feCR) (4.42)
and by lemma 3.2.2, u™ > g™, = > i~ which together with (4.41) completes the proof.

O]

Note: Uniqueness of the bounded content p corresponding to a given bounded, linear func-
tional on Cp(R), indeed requires the assumption of regularity of u. For if v is a non-regular,
bounded content (see 2.2.2 for an example), the charge p corresponding to the induced func-
tional [(-) dv € Cy(R)*, clearly differs from v.

4.2.5 Theorem: o-additivity of charges and o-continuity of functionals

Let (R,.Z) be perfectly normal, A-topological space, p a charge on %4 (R) and L, := [(-) du
the linear functional induced by p on Cp(R). Then the following are equivalent:

1. w is o-additive.
2. L, is o-continuous.

3. L, satisfies the dominated convergence theorem of Lebesgue® on Cy(R).

Proof
3=2: Trivial.

2=1: By 1.4.7, the positive & negative parts L;[, L, are also o-continuous. By 4.2.4, they are
induced by p, u~ and we can thus w.l.o.g. assume p > 0.

n—oo

By 2.2.9, it suffices to show that for a decreasing sequence of closed sets F,, | 0, u(F,) — 0.
By 1.3.4, there exist open G, 2 F, such that G, | (. By 3.2.1, there exist functions
n—oo

1, < f), € Cp(R) such that |L,f, — u(F,)| — 0 and by 1.1.7(1) functions f, € Cy(R)
such that 0 < f/ <1 and f;{‘Fn =1, fI

o =0.
Set fn, :=min{f], f1,.., 1, [}, then f,, € Cp(R) is a decreasing sequence such that f,, | 0
(pointwise), 15, < f, and

n—oo

|Lyfn — p(Fn)] — 0 . (4.43)

n—oo n—oo

By o-continuity L, f, — 0, which together with (4.43) implies p(F,,) — 0.

3That is, for every sequence f, fn € Co(R) with f, =3 f and |f.| < g V n for some g € Cp(R), one has
p

ointwise

Luf= nlggoLufn .
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1=3: Special case of theorem 4.1.2.

O

Since the totally open sets & of any A-topological space (R, ¢), turn R into a perfectly nor-
mal one, theorem 4.2.4 applies as long as the Baire algebra a(&?) is considered instead of the
Borel one. Thus, to any A-topological space (R, ¢') and bounded linear functional L € Cy(R)*,
corresponds a unique charge in W, (0*, a(0Y)).

On the other hand, if (R, 0) is already normal in the first place, another charge can be found
on the Borel algebra a(&) also corresponding to L. This gives rise to the natural question, what
the connection is between these two charges, which in the case of R not being perfectly normal,
have at least different domains. The fortunately simple answer is provided by lemma 4.2.6 and
theorem 4.2.7, falling into line with theorem 2.2.12 stated above.

4.2.6 Lemma: Induced charges on the Borel- & Baire algebra

Let (R, ©) be a normal, A-topological space and p, j; charges in W% (0, a(0)) and M, (O, a(0Y))
respectively, both inducing the bounded, linear functional L := [(-) du = [(-) du on Cp(R).
Then i is the restriction of u to a(0%).

Proof

By theorem 2.2.12, the restriction u‘a( ) is a charge with respect to 0'. Clearly, it satisfies

ot
L= f() d:u’a(ﬁt)- By 3.2.2, :u’a(ﬁt) = Ht-
O

4.2.7 Theorem: Charges on the Borel- & Baire algebra
Let (R,.7) be a normal, A-topological space. Then:

1. The mapping
MW (O, a(0)) = My (0", (")) 1= 1]y oy (4.44)
is an isometrical isomorphism, with respect to the total variation norm.

2. If [ M(O,a(0)) — Cp(R)* and [, : M (0", (")) — Cy(R)* are the isomorphisms defined
in theorem 4.2.4, then (4.44) is equal to ft_l o[.

3. The restrictions of the positive & negative parts of 1 € My (0, a(0)) to (), are the positive
& negative parts of “‘a(/ft)'

Proof
1. By theorem 2.2.12, the restriction M‘a(ﬁt) of p € ML (O, a(0)) is indeed a charge in M’ (O, a(O)).
By the same theorem, the whole linear mapping (4.44) is injective.
Now let uy € M, (O, a(0")), then by theorem 4.2.4 there exists a charge p € M, (0, a(0))
such that [(-) dp = [(-) dur € Cp(R)*, whereas

| (R) “Z17() dpae]) 2" el (R) (4.45)

Recall that Cp(R) is the same for both A-topological spaces (R, @) and (R, 0%). By 4.2.6,
e = M‘a(ﬁt). Thus, the mapping (4.44) is surjective and norm-preserving,.
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4.2. Charges as linear functionals

2. Already shown in part (1).

3. By theorem 4.2.4, the mappings f, ft from part (2), map positive & negative parts to positive
& negative parts. By part (2), this completes the proof.

O

Depending on the structure of the underlying space, certain further statements can be made
about its charges. The strong connection established in theorem 4.2.4 between them and linear
functionals on Cy(R), leads to statements similar to lemma 1.4.8, this time for charges. The
resulting richness of characterizations is presented in theorem 4.2.8. A direct consequence will
be the known Riesz representation theorem for measures on countably compact spaces, given in
Corollary 4.2.9.

4.2.8 Theorem: Characterization of pseudocompact spaces

Let (R, 0) be a perfectly normal, A-topological space. Then the following are equivalent:
1. (R, 0) is pseudocompact, that is, Cy(R) = C(R).

2. For every regular sequence Fj, T R, there exists an ng € N such that F,, = R.

3. (R, 0) is countably compact.

4. Every f € Cp(R) attains its maximum (and minimum) value.

5. Dini’s theorem holds for C(R), that is: For every sequence (f,) C C(R) with f,, | 0 (pointwise),
the convergence is uniform.

6. Dini’s theorem holds for Cy(R), that is: For every sequence (f,) C Cy(R) with f,, | 0 (point-
wise), the convergence is uniform.

7. All bounded, linear functionals on C,(R) are o-continuous.

8. All charges on %, (R) are o-additive.

Proof
The following proof is partly taken from Varadarajan|13].

1=2: Let F,, T R be a regular sequence and f € C(R) such that F,, = {g < n} (see A.2.4). By
assumption ¢ is bounded, which implies the claim.

2=3: To be shown is that, for every decreasing sequence of closed sets Fj, | (), there exists an
ng € N such that F,, = @.NBy A.2.1 there exists a regular sequence F;, C F¥. Since for
some ng € N large enough F,,, = R, it follows F,,, = 0.

3=4: Let s ;== sup f and F, := {f >s— 11 Then f attains s if and only if (", F,, # 0.
Since F,, are non-empty, closed, decreasing and R is countably compact, their intersection
is indeed non-empty.

Since inf f = —sup(—f), f also attains its minimum.

3=5: Let € > 0 be given and set F,, := {f,, > e}. Then since f, | 0:

0={xeR: fr(zx)>¢ Vn}:ﬁFn (4.46)

n=1
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But R is countable compact, so sooner or later the closed, decreasing F;, will be void, that
is fr, < e for n € N large enough. Thus, since € > 0 was arbitrary, the convergence f, | 0
is uniform.

4=1: Let f € C(R), then g := arctan(f) € Cy(R) and g attains its maximum, that is,
supg = g(z) for some z € R. But since tan : R — (—1,1) is continuous and strongly
increasing:

f(x) =tan(g(z)) = suptan(g) =sup f , (4.47)
that is, f € Cp(R).
5=6: Trivial.
6<7: Follows directly from 1.4.8.

6=2: Suppose F,, T R is a regular sequence and F,, C U, C F, 11 for some open sets U,, n € N.
Choose functions f,, € Cy(R), 0 < f, < 1 such that f”‘F =0, fa|ye = 1. Then f, L 0

(pointwise). But by assumption, the convergence is uniform and in particular f, < % for
n large enough. Consequently, F,, = R for n large enough.

7<8: Follows from 4.2.4(1) and 4.2.5.

O

4.2.9 Corollary: The Riesz representation theorem

Let (R, 0) be an A-topological space and L a bounded, linear functional on the bounded, con-
tinuous functions Cp(R). Then:

1. There exists a unique charge* p on the Baire algebra a(&") of R, such that
Lf= /f du YV feCy(R) . (4.48)

2. If (R, 0) is countably compact, there exists a unique measure ;1 on the Baire o-algebra o (&%),
such that eq. (4.48) holds. This measure is regular with respect to the A-topology of totally
open sets. Its restriction to the Baire algebra of R is exactly the charge from part (1).

Proof

In the following proof, regularity is to be understood with respect to the A-topology of totally
open sets.

1. By 1.3.2, the totally open sets &* of R turn (R, 0") into a perfectly normal, A-topological
space, whose continuous, bounded functions are exactly Cp(R) and whose Borel algebra is
exactly a(€"). By 4.2.4, there exists a unique charge p on a(&"), such that L = [(-) dp.

2. Let u be the charge from part (1). Since by assumption (R, €) is countably compact, by 4.2.8
w is o-additive. Thus by 2.1.9 and 2.2.10, p can be extended to a regular measure on the
Baire o-algebra o(0") and of course still satisfy L = [(-) dp.

Now let v be another measure on o(0"), also satisfying L = [(-) dv. Then by 2.2.7, it is
regular. By 3.2.2, y =wv.

O
4Regular with respect to the A-topology of totally open sets.
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4.3 Measures as linear functionals

For measures p € M,(%,(R)) on the Borel o-algebra of some A-topological space (R, 0), the
concept of Lebesgue integration can be extended to include a much wider range of functions®,
such as all continuous ones. The integral operator [(-) du on all integrable (with respect to
), continuous functions is a bounded one. The question arises, wether the reverse statement
holds, that is: If L is a bounded, linear functional on C(R) and u € M, (B.(R)) the charge

corresponding to the restriction L} Co(R)’ is u o-additive, as to be extendable to %,(R)? And if

so, does [(+) du = L also hold? These questions are answered by theorem 4.3.4, which identifies
the dual C(R)* with a subspace of measures on the Baire-o—algebra, the so called Hewitt measures.
Hewitt-measures and their connection to linear functionals on C(R), were studied extensively by
Hewitt|[10]. As it turns out, these are exactly the measures, for which all continuous functions
are essentially bounded.

Recall that by 1.4.4(2) every bounded, linear functional on C(R) is uniquely determined by
its values on Cp(R). Furthermore, by 1.4.4(2) C(R)* is a normed vector space with the norm
IIL|| :=|L|1, L € C(R)* and isometrical to Cy(R)*.

4.3.1 Definition: Hewitt-measure

Let (R, 0) be an A-topological space and & C Z(R) a o-algebra containing €. A measure y on &
shall be called a Hewitt-measure, if every continuous function f € C(R) is integrable with respect
to u, that is, [ |f| d|pu| < oco. We shall denote by M(8), the system of all Hewitt-measures on
e.

Note: By 2.1.5, W*(&) is a linear subspace of M,(&). As it turns out though, it is in general
neither closed nor open® (see 4.3.3 for examples). By theorem 4.3.4, it follows that C(R)* is in
general not complete!

4.3.2 Theorem: Characterization of Hewitt-measures

Let (R, 0) be an A-topological space, & C Z(R) a o-algebra containing ¢ and u a measure on
PBs(R). Then the following are equivalent:

1. The measure p is Hewitt.

2. Its total variation |u| is Hewitt.

w

. Its positive and negative parts pu*, 4~ are Hewitt.

o

. For every f € C(R), there exists a set A € %,(R) such that |u| (A°) = 0 and f‘A is bounded.

5. If R is perfectly normal: For every regular sequence Fy, T R: > >, |u| (Ff) < oo.

Proof
The following proof is partly due to Varadarajan|13] and Hewitt[10].

1<2: Trivial.

2=-3: Follows from the fact that p is also Hewitt and p~, u* are just linear combinations of p
and |p|.

®See for example Bogachev][4].
SWith respect to the total variation norm.
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3=-2: Trivial, since p = pu™ + pu~.

1=-4: Suppose the contrary, then there exists an f € C(R) such that |u| ({f > r}) > 0 for every
r > 0. Consequently, one may find integers a1 < b1 < as < .. € N such that
Pn = |p] ({an <f< bn}) >0 . (4.49)
————
An

with A, € & as disjoint sets. Define the continuous function g : R — R as

0 <0
g(z) ={ =~ tap <z <b, . (4.50)

Pn
1oy (z=by) 11 .
Pn + (an+1=bn) (Pn+1 pn) ton < < aptr

Then 0 < g(f) € C(R) is such that |u| (A,) = p, and g‘f(An) =1/pp.

1/273

1/pat....
1/m

ay b1 as bQ as b5

Figure 4.2: On the proof of theorem (4.3.2).

Thus [ g(f) d|p| =1 for every n € N, which implies [ g(f) d|u| = oo, a contradiction to
An
the initial assumption!

4=1: Trivial, since [ |f| d|p|=0and [|f| d|p| < cc.
Ac A
2=5: Let L := [(-) d|u| be the non-negative, linear functional on C(R) induced by |u|. Let

F, 1 R be a regular sequence, then by A.2.4 there exists a 0 < g € C(R) such that
F, = {g < nQ}, which implies

Loz [gdlul = Jul (F)) - (4.51)
Fg
Hence, |u| (FS) < Lg/n? and the statement is shown.

5=2: Let 0 < f € C(R). It suffices to show that, [(f An) d|u| is a Cauchy sequence. One can
estimate

/(fA(nH))dlul—/(fAn)dlul‘S/I(f/\(n+1))—(fAn)| dlul

Slifony

< lul({f =n}) . (4.52)

But by A.2.4, F, := {f <n} is a regular sequence. Thus Y 7 |u|(FS) < oo and
J(f An) d]|u| is indeed Cauchy.
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4.3.3 Interesting examples of Hewitt-measures

Consider the topological space T' := (0, 1) equipped with the standard Borel o-algebra %, (T).
Let v be the uniform distribution on %,(T). The following examples show that, the space
M (B, (T)) of Hewitt-measures is neither closed nor open in M, (B, (T)).

1. The measures pi,,, n € N defined on %, (T) by the Radon-Nikodym densities’ d;—/\" = 1[ 111

are by 4.3.2 Hewitt, since all continuous functions f € C(T') are bounded on the compact sets
[%, 1-— %] Furthermore, they converge in total variation to the uniform distribution A on
(0,1). On the other hand, X is not Hewitt, since [ 27! d\(z) = oc.

2. The measures p, := A/n, n € N are not Hewitt, even though they converge in total variation
to the zero measure, which is Hewitt.

4.3.4 Theorem: Hewitt-measures as linear functionals on C [Hewitt]

Let (R,.#) be a perfectly normal, A-topological space. Then:

1. The mapping
[ RABR) > B e [ du (4.53)

is an isometrical isomorphism between normed spaces.

2. If L, is the bounded, linear operator corresponding to the Hewitt-measure p € M2 (B, (R)),
then the restriction® Lu’ Cy(R) corresponds? to the restriction of u to %, (R).

3. The positive and negative parts of L, correspond to the positive and negative parts of .

Proof
The following proof is partly due to Varadarajan|13].

1. Clearly the linear functional [(-) du on C(R) induced by the Hewitt-measure y € W (%5, (R))
is, in the sense of definition 1.4.1, a bounded one. By 2.2.7, every measure on %,(R) is
regular. Thus by 3.2.2, the values [ f du, f € C(R) uniquely define it and the linear mapping
[ M (B,(R)) — C(R)* is injective.

We shall now show that, every bounded, linear functional L on C(R) is induced by some
Hewitt-measure on %,(R). Let for a start L be non-negative. By 4.2.4, there exists a non-
negative charge p;, on %A, (R), such that

Lf = /f duy V fe€Cy(R) . (4.54)

Now let F,, € # be a regular sequence, then by A.2.4 there exists a function 0 < g € C(R)
such that F;, = {g < n2} , n € N, which implies

Lg > Lmin {g,nZ} > / min{g,n?} duy > n? - py(FS) (4.55)
———— Fe¢
€Cy(R)

"With respect to the Lebesgue measure \.
8Note that by 1.4.1(ii), L|Cb(R) is bounded in the operator norm.

9As described in theorem 4.2.4. Note that by 2.2.8, the restriction g is a charge.

Bao(R)
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and consequently

L
m(F5) < =9 "2%0 . (4.56)
n
By 2.2.9, this implies the o-additivity of u, on %, (R). Thus by 2.1.9 and 2.2.10, y;, can be
uniquely extended to a non-negative, o-additive charge u on %B,(R). But (4.56) implies by
4.3.2, that this measure y is Hewitt and induces a bounded, linear functional [(-) du on C(R).

This functional equals L on Cy(R). Thus, by 1.4.4(1) it equals L on all of C(R).

Now let L be arbitrary and LT, L™ its positive and negative parts respectively, with cor-
responding non-negative Hewitt-measures u*,u~ on %B,(R). Then p := u™ — p~ is also a
Hewitt-measure on %,(R) and satisfies [(-) du = L.

As will be shown in part (2), the restriction L, |Cb(R) of a bounded, linear functional L, € C(R)*

induced by some Hewitt-measure . € M (%, (R)), corresponds to the (regular) restriction s
of pon Bu(R). By 14434) |Lull = [|Lylg,plls by theorem 2.1.9 ||usl, = [|ull, and by

theorem 4.2.4 |||, = HL R)H' Thus [|p|l, = || L.ll-

U‘Cb(

2. The statement was already shown for non-negative functionals in the proof of part (1). But
theorem 4.3.2 and linearity of both mappings

[ R(Bo(R) = C(R)* , [: M (Ba(R)) = Co(R)" (4.57)
actually imply the general case.

3. Similar to the proof of 4.2.4(3). Recall that by 2.2.7, all measures 1 € M,(ABo(R)) are regular
and by 3.2.2, non-negative functionals correspond to non-negative measures.

O]

4.3.5 Corollary for linear functionals on C [Hewitt]

Let (R, ) be an A-topological space and L a bounded, linear functional on C(R). Then there
exists a unique measure p on the Baire o-algebra o (&%), such that

/f du=Lf ¥ fcCR) . (4.58)

Proof

By theorem 1.3.1, the totally closed sets of R form a perfectly normal A-topology with same
continuous functions C(R). By theorem 4.3.4, there exists a Hewitt-measure p on the induced
Baire o-algebra o(0"), satisfying eq. (4.58).

O

4.3.6 Corollary: o-continuity of linear functionals on C

Let (R,0) be an A-topological space. Then every bounded, linear functional on C(R) is o-
continuous.

Proof
By 4.3.5, every bounded, linear functional on C(R) is induced by some Hewitt-measure on the
Baire o-algebra o(0"). From the Lebesgue dominated convergence theorem for measures, follows

the o-continuity of L.
O
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Chapter 5

Summary

As was demonstrated in section 3.1, the theory of integration can be extended to additive set
functions (contents) in a straight forward way, provided both the content and the function to be
integrated are (totally) bounded. By means of the integral, every bounded content naturally gives
rise to a bounded, linear functional on certain function spaces ®. Interestingly, this interpretation
can also be reversed, that is to say, each linear functional can be, provided certain properties of
®, identified with a content on some special set algebra.

Function spaces considered were the space of uniformly approximable functions % (&) over some
algebra &, the space of bounded continuous functions Cp(R) on some A-topological space R and
the space of continuous functions C(R), depending on the content in question. In particular,
isometrical isomorphisms were established between:

1. The bounded contents M, (&) on some set algebra & and the dual space % (&)* (section 4.1,
theorem 4.1.1).

2. The bounded, regular contents W, (&%, a(")) on the Baire algebra a(0?) of some A-topological
space (R, 0) and the dual space Cp(R)* (section 4.2, theorem 4.2.4).

3. The Hewitt measures M (o(*)) on the Baire o-algebra ¢(€?) and the dual space C(R)*
(section 4.3, theorem 4.3.4).

o-continuous

(O, a(0Y))

o-continuous

Q ‘

Figure 5.1: On the identification of contents on the Baire algebra a/(0")
and Baire o-algebra o(0") of an A-topological space (R, &), with the du-
als of various function spaces. Double-sided arrows represent isometrical
isomorphisms.

65



CHAPTER 5. SUMMARY

Under these identifications, o-additivity of contents is equivalent to o-continuity of the respective
bounded, linear functionals (theorems 4.1.2 and 4.2.5). As a special case, the Riesz representation
theorem 4.2.9 is obtained for countably compact, A-topological spaces. Another side-result was
the isometrical identification of charges on the Baire algebra and the Borel algebra on normal
spaces (theorem 4.2.7).

In all three cases, the total variations of the contents correspond to the total variations of
the functionals induced by them, a fact underlining the strong similarity of the two concepts.
Figure (5.1) illustrates a summary of the identifications established in section 1.4 and chapter 4,
specialized to the Baire-sets of an A-topological space.
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Appendix A

Appendix

This appendix provides with some secondary statements and technical details used in this paper.
They are meant to be understood within the respective context of the paper.

A.1 A-topological spaces

A.1.1 Lemma: Characterization of topological spaces

Let (R, 0) be an A-topological space.

1.

B C O is an A-subbase < The system of all finite intersections of [ is an A-base.

2. If some A-subbase 8 C & is countable, the space is 2nd-countable.

3. If (R, 0) is 2nd-countable, it is topological.

4. If (R, 0) is topological, every A-subbase is also a subbase and every A-base a base.

5. If (R, 0) is 2nd countable and thus topological, every subbase is an A-subbase and every base
is an A-base.

Proof

1. Follows directly from eq. (1.2).

2. If 8 is countable, so is the system of finite intersections of 5, which by claim (1) is an A-base.

3. Let O; € 0, i € I be an arbitrary family of open sets and § C & a countable A-base. Then
each of them is union of sets in 3, and so is their union O := | J;c; O;. But since 3 is countable,
O is merely a countable union of open sets, thus O € 0.

4. Follows from the fact that for a given system 5 C Z(R), generated topologies are generally
larger than generated A-topologies.

5. Since bases result from subbases exactly like A-bases result from A-subbases, by claim (1) it

suffices to show that every base f C & is an A-base. Indeed, let (O;);er C B, then it is a
known fact about 2nd-countable topological spaces, that O := | J;c; O; can also be written as
a union of a countable sub-family of (O;);cr. Thus every O € & is a countable union of sets

in (.

O
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A.1.2 Lemma about continuous functions and product-topologies
Let (T, 0y), n € N be 2nd-countable, topological spaces, (R, ) an A-topological space and
fn 1 R — T, continuous functions. Then
o
f=fn)per: R— XlTn =T (A1)
n=
is continuous with respect to the product-topology of T

Proof

It is a known fact, that 7" is also 2nd-countable. Thus by A.1.1(5), to prove the continuity of f,
it suffices to show that f~1(8) C & for some subbase 3 of T. One such subbase is

8= { X O, :0,¢€0, N O, =T, for all but one n} (A.2)
n=1

Indeed, let O,, € 0, and O,, =T,, ¥V n # ng for some ng € N, then

FUX On) = £ (Ong) € 6 (A.3)

n=1

which proves the assertion.
O

A.1.3 Characterization of open sets in A-topological spaces

Let (R, ) be an A-topological space and O C R. Then the following are equivalent:
1. O is open.

2. There exists a countable subsystem &y C & such that for every x € O there exists an U € 0
such that x € U C O.

Proof
1=-2: Trivial, since {O} is such a system.

2=1: For each x € O let x € U, C O for some U, € 0. Then

o=Ju , (A.4)

€0
——

countable
union

hence O is open.

A.2 Regular sequences

A.2.1 Lemma: Existence of regular sequences

Let (R,.7) be a perfectly normal, A-topological space and (F},) C .# a sequence of closed sets
such that F;, | 0. Then there exists a regular sequence F}, C F¢.
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Proof
The following proof originates from Varadarajan[13]. Choose f,, € Cy(R) such that
0<fu<l, Fu=f"({0}) (A.5)
and set
fo=max {fi,.., fa} €C(R) . (A.6)
Then 0 < f, < 1 and, since (F,) decreases, Fj, = fn_l({()}) Define
fn::{fnzi} , én::{fn>n%rl} , n€N (A7)

then F,, are closed, G,, are open and obviously F,, C F¢. Since (f,) increases:
F,CGnCFpi1 . (A.8)

Now let € R, then by assumption x ¢ F,,, for some ny € N, that is, fno () =: § > 0. Choose
n > ng so large that § > 1/n, then

(A.9)

SN

~ n>ng
fa(z) = fro(2) 2

and thus x € ﬁn. This shows 15” T R.
O

A.2.2 Lemma: Characterization of closed sets through regular sequences
Let (R, #) be an A-topological space and F;, T R a regular sequence. Then:
1. Aset C C Risclosed & CNF, is closed (in R) Vn € N.

2. A function f : R — T (where T is a topological space) is continuous < f‘ gty =T s
continuous V n € N.

Proof
The proof originates from Varadarajan[13].

1. Direction “=" is evident.
Direction “<"”: Suppose all C' N F,, are closed. Let G, € R, n € N be open such that
F, C G, C Fhy1. Let x € C€¢, then z € G, for some n € N. Thus

2 €GN (CNE1)CCe . (A.10)

open

This shows: Each point in C°¢ is contained within some open U C C€¢ whereas U can be
chosen from the countable system

{G,N(CNFyy1):neN} . (A.11)
By A.1.3, this implies that C* is open.
2. Direction “=" is evident.

Direction “<”: To be shown is, that for closed A C T the origin f~!(A) is closed. By

assumption, all f~1(A)NEF, = f ;1(14) are closed! . But by part (1), this is indeed sufficient.

O

!Note that, since F), are closed, a subset B C F,, is closed in F,, if and only if it is closed in R.
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A.2.3 Lemma: Continuous extensions of functions

Let R, S be A-topological spaces, F' C R closed, G C R open and f,g: R — S continuous, such
that G C F and

flme =9lme (A12)
Then the function defined by
rx e F
Bz) = {90 T (A.13)
flx) :xeF°
is also continuous.
Figure A.1: On continuous extensions of functions: Functions f, g,
matching on the domain F'\ G, can be continuously attached.
Proof
Let A C S be closed, then the origin
hY(A) = {z € F: h(z) € A}U{z € G°: h(z) € A}
= [ (AN FlU[f(4)nG] (A.14)

closed closed

is also closed.
O

A.2.4 Lemma: Characterization of regular sequences

Let (R,.%) be a perfectly normal, A-topological space, F,, C R, n € Nand s < 70 < ... € R
such that s, T co. Then F), is a regular sequence, iff for some continuous f € C(R):

Fo={f<s} , neN . (A.15)
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Proof

The following proof is taken from Varadarajan|13].

Sufficiency of the condition is evident. Now let (F,) be regular, that is F,, are closed and
F, C G, C Fy1 T R for some open G, n € N.

Claim: There exist functions f, € C(F},) such that

(i) fn|F1 = M1, f"‘Fg\Gl = 2 ey fn'Fn\Gn_1 = 7n
(ii) s < fn‘ck\Fk < (3p41) for k=1,..,n—1
(iii) f, is an extension of f,,_1.

Proof: Set f; = s on F1. Now suppose fi,.., fn € C(Fy,) satisfy (i), (ii) and (iii).
Since the closed sets (F), \ Gn—1) and (Fy,4+1 \ Gyp) are disjoint, by perfect normality
of R there exists a function g € C(F),4+1) such that s, < g < 35,41 and

Fo\Gno1 = 971({}%}) v P \Gn = 971({%71—&-1}) : (A.16)
Then by A.2.3,
) falz) e Fy
fn+1($) = {g(m) re Fn+1 \Fn , TE Fn+1 (Al?)

defines f,, 1 € C(Fy+1) as an extension of f, satisfying (i) and (ii).

Now define f : R — R by setting f ‘ r = fn. By property (iii), f is indeed well defined and by
A.2.2(2) continuous. Evidently F,, = ?f < p}.
O

A.3 Function spaces

A.3.1 An interesting counter-example for linear functionals

The following example shall show that, a bounded linear functional L on a grounded function
space ®, need not satisfy the inequality

ILfI <|ILIf

, fed . (A.18)

Consider the space of simple functions ¢ := . (%, ([0, 1])) on the Borel-o-algebra of [0,1]. Let L
be the linear functional induced by the measure p := 09 —d; on %, ([0, 1]) by means of integration
and f := 1{1} — 1{0} € ®. Then

ILﬂzk/fm4=2£0=L/fﬂ%+5ﬁ

=|[raw| =tz g

shows exactly the claim.

A.3.2 Lemma: Uniform approximability from below

Let & be a set algebra over the set Q2 and f € % (&) uniformly approximable. Then there exists

n—oo

a non-decreasing sequence f, € . (&) of simple functions, such that f, < f and f, — f.

l-lloo
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Proof
Let (gn)nen C (&) be such that gy, TITHOO f, whereas

loo

Ny, Nn
gn=> gh-la , Q=4 , A, €& neN | (A.20)
i=1 i=1
Define
Nn ‘
o= 1y -inf f(A}) , neN . (A.21)
Then
sup [, — f(@)] <2+ sup |f(@) —gi| <217~ gl (A22)
weAl weAl
and thus
1hn = flloo <2+ lgn — flloe =50 . (A.23)
Obviously h,, < f.
Now set f, := max{hi,.., hy}, then
h<h<<f, =FF. (A.24)

llloo

A.3.3 Lemma: Uniqueness of linear functionals

Let ® be a grounded function space and H, L linear functionals on @, such that H1 = L1 and
Hf < Lf whenever 0 < f € ®. Then H = L.

Proof
Let for a start 0 < f € @, then 0 < sup f — f =: g € ® and thus by assumption

Hf<Lf=supf- Ll — Lg <supf-Hl—Hg=Hf . (A.25)
H1 >Hg

Since for any other f € @, its positive and negative parts are also in ®, by linearity it follows
that Lf = Hf.
O

A.4 Set functions

A.4.1 Definition: p-set

Let © be a set, & C () a set-algebra and p a set-function on &. Then M € & is called a
p-set|7] if

WA = W(ANM) + p(ANMS) YAES . (A.26)

We shall write &, for the system of all p-sets in &.
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A.4.2 Lemma: pu-sets as an algebra

Let Q be a set, & C Z(Q) a set-algebra and p a set-function on &. Then &, # () iff u(0) = 0.
In this case, &, is an algebra, on which p is additive.

Proof

The following proof is taken from Alexandroff[2]. Obviously M¢ C &, for any M € &,. Now let
M,N € &, and A € &, then

Ne®

W(A) =" W(ANN) + p(A N N°) (A.27)

and
(AN N) MR AN N A M) + p(AN N M) (A.28)

and

WA (M NS Y (AN (M AN A N) + p((AN (M A NN
=pu(ANNNOM®) + pu(ANNC) . (A.29)
Substituting p(N N A) from (A.28) and p(A N N€) from (A.29) into the RHS of (A.27) yields

wA) =pu(ANNOM)+pAN(NNM)S) (A.30)

that is, M NN € &,,.

Note that p(0) = 0 is equivalent to ) € &,. As was shown, &, is closed under complements and
intersections. If N € &, then ) = NN N° € &, and &, is an algebra. On the other hand, if
w(@) = 0 then &, is non empty.

Now let N, M € &, be disjoint, then

u(NEM) VP W(NUM) AN + p(NUM) 1 N) = a(N) + (M) (A.31)

shows that p is additive on &,,.
O

A.4.3 Lemma: Sufficient condition for additivity
Let © be a set, . C () and & := a(.%). Let u be a set function on & such that:
WAUA) = p(A) + p(4) (A.32)

whenever A, Ace®and F € .Z with A C F, A C F¢. Then 1 is additive on &.

Proof
By lemma A.4.2 it suffices to show that .% C &,. Let F' € .# and A € &, then
ANFCF , ANF°CF° (A.33)
and thus by assumption
WA =pu(ANF)YANFY))=pu(ANF)+ u(ANF) | (A.34)

which was to be shown.
O
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A.4.4 Definition: Outer content
Let (2,&, 1) be a non-negative content space. Then the set function p* : Z2(2) — R, defined by

w(A) == inf u(B) , ACQ (A.35)
Be@
ACH

is called the outer content, induced by p. Note that pu* is generally not additive!

A.4.5 Lemma: Properties of the outer content

Let (2,&, 1) be a non-negative content space. Then the outer content p* induced by u satisfies:
1. w*(A) = p(A) for every A € &.

2. Sub-additivity: p*(AUB) < u*(A) + p*(B) for all A, B C Q.

3. Monotony: p*(A) < p*(B) for all A C B C Q.

Proof
1. Follows directly from the monotony of p and the definition of pu*.

2. LetAgﬁandBQEforsomeg,EEG ThenAUBQ/TUEE@andthus

(AU B) < (AU B) < (&) + u(B) . (A.36)
Consequently,
p(AUB) < inf p(A)+ inf p(B)=p*(A)+p*(B) . (A.37)
ACAeS BCBe&

3. Follows from property (2).

O]

A.4.6 Lemma: Approximate Hahn decomposition

Let (©,&, 1) be a bounded content space and ¢ > 0. Then there exists a set H € & such that
pt(H) <e , p (H)<e (A.38)
and in particular
\nt(A) —p(ANH)| <2, |p (A)—p(ANH)| <2 VA& . (A.39)

Note how this is simply a generalization of the Hahn decomposition theorem for measures. It
expresses the notion, that the positive and negative parts of a content, somehow [ive on disjoint
regions of the underlying space.
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Proof
Choose H € & such that pu(H) > ut(2) —e. Then clearly
pH(H) = p Q) — pt (H) < pt(Q) —p(H) < e, (A.40)
——
>p(H)
and since p = pt — p
u(H) < () — (@) e < e (A1)
<0

Now let A € &, then

1 (A) = (AN H)| < [ AT 4+ (A0 HE) =y (AT + 7 (AN H)

<ut(ANHY) +p (ANH) <2 . (A.42)

The claim for p~ follows in a similar way.
O

A.4.7 Lemma: Sufficient condition for regularity

Let (R, 0) be an A-topological space and p a non-negative, bounded content on %, (R), such
that for every open G C R:

WG) = sup u(F) . (A.43)
F' closed
FCG

Then p is regular.

Proof

The following proof is due to Alexandroff[2]|. Let K be the system of all open and closed subsets
of (R, #). For n € Ny, define K,,;+1 as the system of all finite unions of sets in K,, and their
complements. We shall by induction show that, for any A € K,,, n € Ny:

n(A) = sup p(F) (A.44)
F closed
FCA
and
,u(A):Glnf w(G) . (A.45)
a3

Since %o (R) = U,y Kn, this will complete the proof.

It should be noted that, A C R satisfies (A.44) iff A€ it satisfies A.45. Since all closed sets satisfy
(A.44) and by assumption so do all open ones, all sets in K satisfy both (A.44) and (A.45).
Now let (A.44) and (A.45) be satisfied by all sets in K. Let A1, .., 4, € Ky, A:= ], A; and
e > 0. Choose closed F; C A; such that u(A; \ F;) < e/n, then F :=J;", F; C A is closed and
satisfies

pw(A\F) = (UA\F><;L(UA\F> f: (A \F)<e . (A.46)

Similarly, if G; D A; are open, such that pu(G; \ 4;) < e/n, then G :=J;_, G; D A is open and
satisfies (G \ A) < e. Hence, A (and thus A€) satisfies (A.44) and (A.45). Consequently, all
sets in K,y satisfy (A.44) and (A.45).

O
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A.5 Integration

A.5.1 Lemma: Integration with restricted contents

Let (©,8&, 1) be a bounded content space, FE a K-Banach space and A € &. Define the content
M‘A(B) =u(ANB), B € &. Then:

/fdu:/fdu‘A Vfew(®FE) . (A.47)
A

Proof

It suffices to show eq. (A.47) for simple functions? f € .(&, E). By linearity of both sides, it
suffices to show the equality for indicator functions 1g, B € &. But indeed,

Ipdu= | lang dp=wW(ANB) =p|,(B) = [ 1p dpu|, . (A.48)
[y - foro,

A.5.2 Lemma: Continuity of the integral
Let (©,&, 1) be a bounded content space, E a Banach space, f, € .7 (&, E) simple functions

n—oo n—oo

such that f, _\> few (& FE)and A, A, € & such that |u| (AAA,) — 0. Then

llloo

/ fodp =5 / fdu . (A.49)
An A

Proof
Using theorem 3.1.4, we may estimate

[fudn= [san|=| [ soaws [ fodu- [ fau- [ fan
n A NAp

A°NA, ANA, ANAg,

< /fndu—/fdu+ /fndu+ /fdu
NAp

ANA, A, NAc

< o= Flloo - 11l (AN Ap) + [ fallog - 116 (A°OVAR) + | fllog - [l (ANVAS) =0 (A50)
—_—— —_—— ————— ) ———
n=%q bounded n=%g <o "28%0
which completes the proof.
O

“Note that if f, € (&, E) are such that f, Tﬁo f for some f € % (&, E), then f, - 14 IW f - 14 for any
Ae 6. h b
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A.5.3 Theorem: Characterization of vanishing integrals

Let (£2,8, 1) be a bounded content space and f € %(&). Then the following are equivalent:
1. For every A &: [, fdu=0.

For every A € &: fAf+ dp =0 and fAf_ dp = 0.

For every A€ &: [, |f] du=0.

For every A€ &: [, fdut =0and [, fdu =0.

For every A€ &: [, f d|u|=0.

A

For every € > 0: |u|* ({|f] > e}) =0, with |u|* being the outer content induced by |u|.

Proof

1=2: Let A € & and € > 0. Choose simple g € .(&) such that || f — g||,, < min{e, e/ |p| ()}
and define A" := {g > 0} N A. Note that A" € &, since g is simple. Then

/f+ dp S‘/f du‘ﬂ\f*—f“wlu\@)é /gdu +e
A A +

<e
[ gdu
At
< / fdp 1S = gl - 11l (AT) +e < 26 (A51)
+ <e
~————

0
Since € > 0 was arbitrary, [ f* dp = 0. Similarly, one shows [ f~ du = 0.
A A

2=-1: Follows from f = f* — f~.

2=-3: Follows from |f| = f* + f~.

4=-1: Follows from p = put — pu~.

4=-5: Follows from p = put + pu~.

5=1: Due to (1=2=3), also [, |f| d|u| = 0. Due to 3.1.4(3), this implies [, f du = 0.

3=-4: Since UAf dui’ < J4lf du*, we can w.lo.g. assume f > 0. Let ¢ > 0 and set
§ := min{e, /| f|l}- By A.4.6 we may choose an H € &, such that p*(H¢) < § and
u~ (H) < 4. Then

Jracl<| [rac|s| [ ora
A ANH ANH¢
= [ fdu” S lloopt (He)<e
ANH
+ ) fdp
ANH
S‘/fdu'—i—‘/fdu‘—i—eg%, (A.52)
ANH ANH
S lloon™ (H)<e 0
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and by arbitrarity of ¢ > 0, [, f du™ = 0. From p~ = pt — p, also follows [, f du~ = 0.

1=-6: By all previous claims, we may w.l.o.g. assume f > 0, u > 0. Suppose p := p*({f > ¢}) > 0.

Choose a simple 0 < g € (&) such that ||f — g/, < min{%, 4;(69)}. Then the set

F:={g> 32} €& contains {f > ¢} and thus u(F) = p*(F) > p. But this implies

2pe
o= [ 7 au] > | [ dn| -1 = sl 2 > 25 (A53)
>u(F)-3¢

which is a contradiction!

6=1: Since | [, f du| < [|f| d|p|, we may wlo.g. assume f >0, p > 0 and A = Q. Let
e > 0 and define § := min{e,e/u(2)}. Now choose B D {f >4} such that |u|(B) <
min {e,¢/ ||fll.}. Then

N——
<e <e

[an=[raus [ faus Sl nB)+5-uo) <o (A.54)
B B¢

and by arbitrarity of ¢ > 0, [ f du = 0.
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List of symbols and abbreviations

iff: If and only if.

w.l.o.g.: Without loss of generality.

RHS: Right hand side.

LHS: Left hand side.

P(Q): Power-set of some set .

K: Field of real or complex numbers.

B.(x): Closed sphere with radius ¢ around the point .

B?(x): Open sphere with radius e around the point x.

A: One-dimensional Lebesgue measure.

LIM: Banach limit on .

14: Indicator function 14 for some set A.

A¢: Complement of the set A.

A, | A: Convergence of the decreasing sequence of sets (Ay),, to the set A.
A, T A: Convergence of the increasing sequence of sets (A, )y, to the set A.
fn 4 f+ Pointwise convergence of the decreasing function-sequence (fy,)n, to the real function f.
fn T f+ Pointwise convergence of the increasing function-sequence (fy,)n, to the real function f.
fV g: Pointwise maximum of the two real functions f,g. Same as max {f, g}.
f A g: Pointwise minimum of the two real functions f,g. Same as min {f, g}.
f‘A: Restriction of the function f to the set A.

{f € B}: Origin of the set B with respect to the function f. Same as f~!(B).
||| o Supremum-norm. See 1.2.4.

sup f: Supremum of the image of the real function f.

inf f: Infimum of the image of the real function f.
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fT: Positive part of a real function f: f* :=max{f,0}.

f~: Negative part of a real function f: f~ := (—f)".

L(E, F): Space of bounded, linear operators between the normed spaces E, F.
||IL||: Operator norm of the linear operator L.

®*: The space of bounded, linear functionals on the function space ®.

(R, 0): A-topological space with open sets &. See 1.1.1.

(R, #): A-topological space with closed sets .#. See 1.1.1.

0': Totally open sets of some A-topological space (R, 0). See 1.3.3.

Ft: Totally closed sets of some A-topological space (R,.%). See 1.3.3.

a(A): Set algebra generated by the set-family .A.

o(A): o-Algebra generated by the set-family .A.

PBo(R): Borel algebra of some A-topological space (R, €). See 1.2.1.

P,(R): Borel g-algebra of some A-topological space (R, €). See 1.2.1.

a(0"): Baire algebra of some A-topological space (R, 0). See 1.3.2.

o(0"): Baire g-algebra of some A-topological space (R, 0). See 1.3.2.

(&, E): Space of simple functions f : Q — E with respect to some set algebra &. See 1.2.5.

% (&, E): Space of uniformly approximable functions f : Q — E with respect to some set algebra
&. See 1.2.5.

B(2, E): Space of bounded functions f : Q — E. See 1.2.4.
B(2, E): Space of totally bounded functions f : Q2 — E. See 1.2.4.

C(R,0U,E): Space of continuous functions f : R — E on the A-topological space (R, ). See
1.2.7.

Cy(R, U, E): Space of bounded, continuous functions f : R — E on the A-topological space
(R,0). See 1.2.7.

B.(Q, E): Space of totally bounded functions f : Q — E. See 1.2.4.

L*: Positive part of a linear functional L on a function-space. See 1.4.3.

L7: Negative part of a linear functional L on a function-space. See 1.4.3.

|L|: Total variation of a linear functional L on a function-space. See 1.4.3.

(Q,&, u): Content space over the set €2, with set algebra & and content p. See 2.1.1.
ut: Positive part of content u. See 2.1.4.

u~: Negative part of content u. See 2.1.4.

|p|: Total variation of the content u. See 2.1.4.
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w*: Outer content induced by the non-negative content u. See A.4.4.

M, (&): The space of bounded, additive set functions on the system &. See 2.1.1.
DIy

=

(
+(&): The space of bounded, o-additive set functions on the system &. See 2.1.1.
(

0,&): The space of charges on the set algebra & over the space (R, ). See 2.2.1.
0,&

=

o
( ): The space of o-additive charges on the set algebra & over the space (R, ). See 2.2.1.
M (&): The space of Hewitt-measures on the o-algebra &. See 4.3.1.

||-||;: Total variation norm defined on all bounded contents M,. See 2.1.6.

J () du: The linear operator, mapping some function f : Q — E to the value [ f du. See 3.1.4.

J: The linear operator, mapping bounded contents to their respective linear mappings [(-) dp.
See 3.1.4 and 4.3.4.

G(A): The directed system of continuous functions governing the set A. See 4.2.1.
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