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The set N of natural numbers is assumed to start with the number 1. Here
are some of frequently used symbols.

N={1,2,...}, Z={0,+1,42,...},
R = the set of real numbers, R, =[0,4+00), R = [—o0, 0],
C = the set of complex numbers.
aVb=max{a,b}, aAb=min{a,b}, a,la, a,]a.

Given a real-valued function f: X — R, set
[a< f<b={reX;a< f(zx) <b}.

If X is a topological space,

(F1=1F#01, [f #0] ={z e X; f(x) # 0}

The items marked by asterisque can be skipped for the first reading.

1 From Real Numbers to Riemannian Integrals

If one wants to get a deep understanding of analysis including integral calculus,
one can not avoid what the real numbers are. In modern mathematics, we notice
three major characteristics of real numbers.

e Algebraic operations such as addition, subtraction, multiplication and di-
vision.



e Order structure associated with inequalities.
e The completeness known as the continuity of real numbers.

We shall not discuss about the algebraic structure because we only need
manipulations of an elementary level. Related to the order structure, we intro-
duce two symbols a V b = max{a, b}, a A b = min{a, b}, which are examples of
the so-called binary operations and satisfy the associativity and commutativity
laws. In particular, the notation such as a1 Vas V- --Va, has a definite meaning
withought worrying about how parentheses should be inserted. In fact, we see

a1 V---Va, =max{ay,...an}, ayA---ANa, =min{ay,...an}.

Consider a set A consisting of real numbers. If A is bounded, it admits the
least upper bound and greatest lower bound, which are denoted by sup A, inf A
respectively. These symbols are used for unbounded A as well to denote virtual
objects +o00. In what follows, the real line R is often extended by adding these
symbolical objects; the extended real line R is defined to be [—oo, +00]. The
positive infinity 400 is often denoted by oo.

Thus we can assign sup A and inf A to a set A of real numbers irrelevant of
the boundedness of A. The following is clear from the definition.

A C B = sup(A) <sup(B), inf(A) > inf(B).

In accordance with these order relations, we set sup ) = —oo, inf ) = +oc0.
From the obvious inequality

sup{an;n > 1} > sup{a,;n > 2} > ...
for a sequence {ay },>1 of real numbers, we can define the limit

limsup a, = lim sup{ag;k > n}
n— oo n—00
as an element in R, which is referred to as the upper limit of the sequence
{an}. Likewise, the lower limit of {a,} is defined by

liminf a, = lim inf{ax; k > n}.
n—oo n—oo

Proposition 1.1. Given a sequence {a,} of real numbers, we have

(i) liminfa, <limsupa, and

n— o0 n—00

(ii) @ = lim a, <= liminfa, = a = limsup with a € R.
n— 00 n— oo n—00

A sequence {a,} in R is said to be increasing if a; < a; (j < k) and
decreasing if a; > a;, (j < k).

The notation a,, T a is used if an increasing sequence {a,} converges to an
element a € R and similarly for a,, | a.

Next consider summations of real numbers. To keep the generality, we shall
work with a family {a;};er of real numbers. Then the summation
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icl



has the meaning as an element in [0, o], irrelevant of the cardinality of I.
If this value is finite, the family {a;};es is said to be summable and its
sum is defined to be

Zai = Zai\/O—Z(—ai)\/O € R.
i€l el i€l

Since the result of sum is characterized by

Ve > 0, Ja finite subset F' C I, Vfinite I’ O F, <e,

Sa-Ya

i€l i€ F’

we see that the operation of summation is linear.
If the index set I is partitioned as

I= |_| I;
jeJ

then, for each j € J, the family {a;}icz, is summable, the family {3_,c; ai}jes
of sums is summable as well and the following partitioned sum formula holds

o= |2 a

iel jeJ \iel;

Exercise 1. If )., |a;| < 400, {i € I;a; # 0} is a countable set.

We shall here review the Riemannian integrals. Let f be a function defined
on a finite interval [a,b]. Given a division A :a =12z <21 < -+ < z, = b of the
interval [a, b], define its mesh by |A| = min{x; — zg, 22 — Z1,...,Tp — Tn_1}.

Consider

Zf — Ti— 1 f7 :Z i~ Tj— 1
where

fi=sup{f(z);z € [z;1, 2]}, [, =mf{f(z);z € [xim1, 7]}

denotes local suprema and infima of f.

Lemma 1.2. Let A be a subdivision of A’ and A”. Then
S(f,A") <S8(f,4) < S(f,A) < S(f,A").
According to Darboux, we now introduce upper and lower integrals by
S(f) =mf{S(f,A); A}, S(f) =sup{S(f,A); A},
which satisfy the inequality S(f) < S(f).

Definition 1.3. A function f : [a,b] — R is said to be Riemann-integrable if
S(f) = S(f) with this common value denoted by

/abf(x)dx

and referred to as the integral of f.



Remark . The above definition is due to Darboux (1875), which is a rewriting
of the Riemann’s (1857).

Similar definition works for functions of multiple variables and we arrive at
the Riemannian integral of functions defined on rectangular solids. For the later
use, however, the case of continuous functions suffices and we shall next review
some of basic results.

Theorem 1.4. Any continuous function f : [a,b] — R is Riemann-integrable
and we have

b n
/ fle)de = lim > f(x;)(2; — 2-1).

A
AlI=05

Riemannian integral itself has the meaning only for bounded functions de-
fined on bounded regions. Since this is too restrictive for applications, the notion
of integration is usually modified so that it includes unbounded cases, known as
improper integrals. Among these improper integrals, the absolutely conver-
gent one has a legitimate meaning of integration; the truely improper integrals
are absolutely divergent ones. Thus a continuous function f satisfying

/ ()| dz < +oc,

for example, is considered to be in the scope of regular integrations, whereas a
truely improper situation means that

R
lim /O f(z)dx

exists with the integration [, |f(z)|dz divergent.

Example 1.5. Here are examples of (i) a good improper integration and (ii) a
bad improper integration.

(1)

o -
/ sin x d.
0 1"‘ 1‘2

/ sin x d.
o l+=x

Exercise 2. Check the above statements. Hint: Use the integration-by-parts
in the improper convergence of (ii).

(i)

2 Compact Sets and Continuous Functions

The following is the source of continuity of real numbers and can be proved by
a squeezing argument.

Theorem 2.1 (Bolzano). Any bounded sequence {ay, },>1 of real numbers ad-
mits a convergent subsequence. Recall that a subsequence of {a,} is a sequence
of the form {an, }x>1 with N 3 k — n; € N a strictly increasing function.



Corollary 2.2. A bounded subset K of a Euclidean space R™ has the following
property: Any sequence in K admits a subsequence which coverges to a point
in K.

Definition 2.3. A subset K in a metric space (X, d) is said to be compact if
it has the property in the above corollary. A metric space is compact if X itself
is compact.

A metric space (X,d) is said to be locally compact if for any a € X we
can find a positive real r > 0 such that the closed ball B,.(a) is compact. The
Euclidean space R" is a typical example of a locally compact space.

We shall here review some terminologies on metric space. A metric in a
set X is a function d : X x X — [0, +00) satisfying the following properties.

(i) d(z,y) =0 <= z=y.
(i) d(z,y) = d(y,z).
(iii) [Triangle Inequality] d(x,y) < d(z, z) + d(z,y).

Example 2.4.

(i) The Euclidean metric d(x,y) = \/>_7_, [z; — ;| in the set R™.

(ii) * A metric
d(f,9) = sup{|f(z) — g(z)[;z € X}
in the set B(X) of bounded functions on a set X.

(iii) * A metric

1 ifx#y

in a set X. This is the metric induced from that in B(X) by an embedding
X 3z — 6, € B(X). Here the function ¢, is defined by 0,(y) = 04 ,.

0 ifx=y,
d(w)z{ v

Example 2.5. * A metric space (X, d) is said to be bounded if sup{d(z,y); z,y €
X} < +00. Given a positive real number M > 0, M Ad is a bounded metric on

X. For a bounded metric space (K,d), the product set X = KN is a metric
space with the metric given by

1
dx(l',y) = Z ﬁdK(xnayn)
n>0

Exercise 3. * Show that, if K is compact, so is the sequential product X by a
diagonal argument.

Exercise 4. * For the choice K = {0,1,...,p — 1}, relate the product space
KN with the p-adic expansion of real numbers in [0, 1].

Proposition 2.6. * In a metric space X, show that
(i) if A, B are compact subsets of X, so is AU B and

(ii) any closed subset of a compact set K C X is compact.



Exercise 5. * Check the above statements.
In a metric space (X, d),
B.(a) = {r € X;d(x,a) <r}, By(a)={r € X;d(z,a) <7}
represent open and closed balls with center ¢ € X and radius 7 > 0 respec-
tively.

Remark . By definition, B,(a) is an open set. Since B, (a) is a closed set, it
includes the closure of B,(a) but these are not necessarily identical as can be
seen from Example 2.4 (iii).

Exercise 6. * The condition of being locally compact is equivalent to requiring
the following: For any a € X, we can find a r > 0 such that B,.(a) is compact.

Given a point  and a non-empty subset A in X, the extended real number
d(z,A) = inf{d(x,a);a € A}

is called the distance between z € X and A C X. We see that d(z,A) =
0 < z € A and the d(z, A) is continuous as a function of z € X because of

|d(3’],A)*d(y7A)| Sd(l’,y), l’,yGX,
which is a consequence of the triangle inequality.

Exercise 7. Check the above inequality.

Lemma 2.7. * Write K, = {z € X;d(z, K) < r} for a positive real > 0 and
KcCcX.

If K is a compact subset of a locally compact metric space X, we can find
r > 0 such that K, is compact.

Proof. We first claim that
Ir > 0,Vx € K, B,(z) is compact.

Otherwise, we can find a sequence {z,},>1 in K so that El/n(acn) is not
compact. Passing to a subsequence, we may assume that x,, — x € K. By the
local compactness, we can find r > 0 such that B,(z) is compact.

Now we choose n so that it satisfies d(z,,z) <r/2 and 1/n < r/2. Then

E1/n(~77n) C E’I‘/Q(xn) C B(z)

reveals that the non-compactness of the closed ball B, /n(Tn) contradicts with
the compactness of B,.(z).

Returning to the problem in question, we show that K, , is compact for the
positive number r > 0 described in the first stage.

Given a sequence y,, € K, /2, choose a sequence x,, € K so that d(z,,y,) <
2r/3 for n > 1 and then, passing to a subsequence, assume that x,, — x € K.
Now, if n satisfies d(z,,, z) < r/3, the inequality d(yn,x) < d(zpn, yn)+d(z,, ) <
r shows that we can find a convergent subsequence {y, } by the compactness
of B,(x). Finally, we remark that K, /2 is a closed subset. O



Next, we review on the notion of completeness of metric spaces. Recall that
a sequence {an }n>1 C X converges to a point a € X if

lim d(an,a) = 0.

n—0o0

The element a is called the limit point of {a,,} and written by a = lim,,_, o ay,.
A convergent sequence satisfies the Cauchy’s condition: lim,, n—co d(@m,an) =
0, i.e.,

Ve > 0,3AN,Vm,n > N, d(ap,a,) <e.

Exercise 8. * A convergent sequence has a unique limit point, i.e., lim, a, = a
and lim,, a,, = o’ imply a = a’.

A metric space is complete if any Cauchy sequence is convergent. Euclidean
spaces are typical examples of complete metric spaces.

When a metric space is not complete, we can extend it to a complete one by
adding possible limit points. The resultant metric space is called the comple-
tion of X, which is uniquely determined by X. The real line R is the completion

of Q.

Here we shall review the definition of continuous functions.

(i) A local definition: Vo € X, Ve > 0,35 > 0, y € Bs(z) = |f(z) — f(y)] <
€.
(ii) A global definition: Va,b € R, [a < f < b ={z € X;a < f(x) < b} is an
open subset.
Exercise 9. Check the equivalence of (i) and (ii).

Given continuous functions f,g : X — R and ® : R* — R, the composite
function ®(f,g) : x — ®(f(x), g(x)) is continuous. Particularly,

f+g, fg, fvg [fhg
are continuous.
Exercise 10. Check the continuity of functions (a,b) — a V b,a A b on R?.

For a function f on a metric space (or a topological space), its support
is defined to be [f] = [f # 0]. By definition, the support is a closed subset
satisfying f(z) =0 (z € [f]) and we see

[f+glUlfVvglUlfAgl ClfIUlg], [fg] C[fIN]g)

Exercise 11. (i) Check the above inclusions for supports.

(ii) Give an example of continuous functions f, g on R satisfying [fg] # [f] N
[9].

Exercise 12. Show that the support of f is minimal among closed subsets F'
satisfying f(z) =0 (z € F).

For a locally compact metric space X, we denote by C.(X) the set of real-
valued continuous functions of compact support, which is a vector space and
satisfies

[,9€Cu(X)= fVyg, fNg, fge C(X).



Exercise 13 (F. Riesz). * Let F' be a compact subset of a metric space (X, d)
and h : F — [0,4+00) be a continuous function. Then h is extended to a
continuous function f on X by

{h(x) ifrxeFl,

d(m,F)sup{d}Zs”;);yeF} ifxgF.

fz) =

Definition 2.8. Given a function f : X — R on a metric space (X,d) and a
positive real § > 0, we introduce the degree of uniform continuity of f by

Cy(8) = sup{|f(z) — f(y)l:d(z,y) <3} €R.

Exercise 14. For a differentiable function f : R — R, we have C;(§) < Mo
with M = sup{|f'(z)|;x € R}.

Theorem 2.9 (Uniform Continuity). For a continuous function f: X — R on
a compact metric space, we have

§—0

Proof. If f is not uniformly continuous,
Je > 0,V6 > 0,3,y € X, d(z,y) <6, |f(z) — fy)| > e

In particular, for the choice 6 = 1/n,

S|

Furthermore if we choose a subsequence {z,, },,>1 so that z,, — a, then y,, — a.
Now by the continuity of f,

lim f(z,) = f(a) = lim f(y.),

n—oo n—oo
which, however, contradicts with |f(z,/) — f(yn/)| > €. O

Exercise 15. Give an example of a bounded continuous function on R which
is not uniformly continuous.

Consider a continuous function f : [a,b] — R on a rectangular solid [a, b] =
[a1,b1] X -+ X [an, by] C R™. If we minimize the degree of uniform continuity by
passing to a subvidision of [a, b], we see that the Riemannian integral

f(z)dx

[a,b]
exists. In fact, for a division A of [a,b], we have the inequality
S(f,8) = S(f,8) < Cy(|A]) (b1 — a1) ... (bn — an).

Exercise 16. * Give the definition of division A and its magnitude |A| of mesh.



For a function f € C.(R"™), we choose a rectangular solid [a, b] large enough
so that it contains the support [f] and set

[ f@ = | fa)ds
This integral does not depend on the choice of [a, b] and we see the following.
(i) C.(R™) > f— [Jp» f(z)dz is linear.
(i) If f >0, g~ f(z)dx > 0.

(iii) For y € R",
o fatwdr= [ @

(iv) For a non-singular linear transformation 7' : R" — R",

f(Tz)dx L

R = Taetm)] Jo T

Exercise 17. * Let ® : [a,b] — R be an increasing function defined on a
bounded closed interval [a,b] C R. For a continuous function f : [a,b] — R,
show that the limit

Igllg()Zf x;)( D(x;-1) /f t)dd(t

exists, which is written as in the right hand side and referred to as the Stieltjes
integral of f with respect to ®.

Given a subset A of a set X, the function defined by

1A(5L'){1 ifxeA,

0 otherwise

is called the indicator function of A.
If A C R" is a bounded subset in a Eucledian space, we may expect its
n-dimensional volume |A| as an integral of the form

A = /1A($c) dz.

Example 2.10. * Let {z;};>1 be a sequence in a metric space X and {r;};>1 be
a sequence of positive reals converging to 0. We can construct various strange
sets in the form of open sets

U=JB. (z:)

i>1
or their complementary closed sets. For example, let {x;} be a sequential ar-
rangement of all rational numbers and r; = r/2'. Then

oo

U] <> (i = iy +14)| =




3 Uniform Convergence

A sequence {f, : X — R},>1 of functions defined on a set X converges to a
function f: X — R if

Vo e X, nlin;o fn(x) = f(2).

The function f is uniquely determined by the sequence {f,} and referred to
as the limit function. A sequence {f,} of functions is said to be increasing
(decreasing) if the sequence {f,(z)} is increasing (decreasing) for all . A
sequence which is increasing or decreasing is said to be monotone. When an
increasing sequence {f,} converges to a function f, we write f, T f. Similarly
fn | f means that f is the limit function of a decreasing sequence {f,}.

For a function f: X — R, set

[fllee = sup{|f(2)|;2 € X} € [0, +00].

The boundedness of f is then equivalent to ||f|lcc < +00. A sequence f, of
functions converges uniformly to a function f if

1 [|f— flle =0.

By the inequality |f,(z) — f(z)| < ||fn — fllco, uniform convergence implies
(point-wise) convergence. Riemannian integrals behave well with respect to
uniform convergence.

Remark . The symbol co in the notation || || comes from a formula such as

lim (Jay]? + -+ |anP)VY? = |ag| V- V |aq).

p——400

Proposition 3.1. For a Riemannian integrable function f : [a,b] — R, we have

f(z)dx
[a,b]

Corollary 3.2. If f, — f (uniformly),

< (b1 — al) e (bn - an) ||f||00

lim fn(z)dr = f(x)dz.

n= Jla,b] la,b]
Example 3.3. Pushing limits of continuous functions and their integrals.

Theorem 3.4 (Dini). If a sequence {f,, }»>1 of continuous functions defined on
a compact set K satisfies Vo € K, f,(z) | 0, then we have lim,,_,o || fn|lcoc = 0.

Proof. The denial of || fy||cc — 0 is
Ir>0,YN >1,3n > N, | fulloo >,

which means that we can find n; < ny < ... satisfying ||fn,;[lcc > 7. Thus,
from the condition || f,,[|cc > 7, Iz; € X, fn,(x;) > r. We shall now derive a
contradiction by choosing a subsequence {z; };>1 so that zj; — z € X.

For each m > 1, if we restrict j > 1 so that it satisfies n;s > m, then

Jm(®) = frn (@)= frn(Xn )+ fn () > fm(x)_fm(xj’)"‘fnj/(xj’) > f,,z(x)—fm(l‘j/)—FT.

Since f,, is continuous and z;; — x, the last inequality implies f,,(x) > r,
which contradicts with the assumption f,,(z) — 0 as m — oo. O

10



Corollary 3.5. If a sequence f,, : R” — R of continuous functions of compact
support satisfies f,, | 0, then

lim frn(x)dz =0.

n—oo [Rm

Definition 3.6. * A function f: X — R on a metric space is said to be lower
semicontinuous if it satisfies the following equivalent conditions.

(i) limy,—eo ©,, = @ implies liminf, o f(z,) > f(x).
(i) Vx € X,Ve > 0,30 > 0,d(z,y) <6 = f(y) > f(z) — e
(iii) For any a € R, [f > a] is an open subset.
A function f is upper semicontinous if —f is lower semicontinuous.

Exercise 18. * Check the equivalence of the above three conditions and write
down similar conditions for upper semicontinuity.

Proposition 3.7. * The limit of an increasing sequence of lower semicontinuous
functions is lower semicontinous and similarly for decreasing sequences of upper
semicontinuous functions.

Proof. If lower semicontinuous functions f,, converge to f, then, for any o € R,
[f >a] =U,,>1[fn > o] is an open subset. O

Exercise 19. Express indicator functions 14 3], 1(4,6), L[a,b)s L(a,b) Of intervals as
limits of continuous functions.

Theorem 3.8 (Baire). * Given a function f : X — (—o00,00] on a metric space
X which has a lower bound, define a sequence {f, : X — R},>1 of functions
by

fo(z) = inf{f(z) + nd(z,2'); 2" € X}.

(i) We have |f,(x) — fu(y)] < nd(z,y) (z,y € X). In particular, f, is
Lipschitz-continuous.

(ii) If f is assumed to be lower semicontinuous in addition, f,, T f (n — o).

Proof. (i) Let z,y € X. We have
Ve> 0,32 € X, [f(2')+nd(x,2') < fo(z)+e
and then
fa(@)=faly) = fulz)=(f(2")+nd(y, 2")) > —nd(y, 2")+nd(2’, ) —€ > —nd(z,y)—e.

Since € > 0 is arbitrary, we obtain f,(z) — f,(y) > —nd(z,y). By the symmetry
in x,y, the claimed inequality follows.
(ii) By definition, f,, 1 and f, < f. If f(x) is lower semicontinuous at x = a,

Ve>0,30 >0, d(z,a) <d= f(x)> f(a) —¢,

which implies
inf{f(z) + nd(z,a);d(z,a) < §}.

11



If we take n large enough so that nd + inf.cx f(z) > f(a) — ¢, then

d(z,a) > 6 = f(z) + nd(a,z) > ig)f( f(z)+nd > f(a) —e.

Combining these, we have
fla) — e —inf f(2)
5 )
which shows lim,, . frn > f. O

fn(a) > f(a) —e ifn >

Exercise 20. * In the proof of (ii), we have implicitly assumed that f(a) < +oo.
Supply the arguments for the case f(a) = +oo.

4 Vector Lattices and Integrals

A real vector space L consisting of real-valued functions on a set X is called a
vector lattice on X if

fLhgel = fVg fArgeL,
where

(f vV g)(z) = max{f(z),9(x)}, (fAg)(x) =min{f(z) g(z)}.
For a vector lattice L, we set
LY ={feL;f>0}.
Example 4.1.

(i) The set C.(X) of continuous functions of compact support on a locally
compact metric space X.

(ii) * Consider a function on a product set X = {1,2,.. .,N}N (N being a
preassigned natural number) whose values determined by finitely many
components of variables. Then the set L of all such functions is a vector
lattice.

(iii) * The set L of functions, say f, on a set X, with the property that [f # 0]
is a finite set.

Exercise 21. Check the following identity:
[fl=fVv0O—fAO0€L.
Especially, we have L = LT — L+,

Exercise 22. The following three conditions are equivalent for a real vector
space L of real-valued functions on a set X.

(i) L is a vector lattice. (ii) f € L implies fV 0 € L. (iii) f € L implies
|fl € L.

Definition 4.2. A functional I : L — R on a vector lattice L is called a Daniell
integral (or simply integral) on L if the following conditions are satisfied.

12



(i) [Linearity] I(af + Bg) = aI(f) + BI(g), o, B ER, f,g € L.
(i) [Positivity] f > 0= I(f) > 0.
(iii) [Continuity] f, | 0 = I(f,) | 0.

An integration system is, by definition, a couple (L, I) of a vector lattice L
and an integral [ on L.

Example 4.3. In the following examples, the continuity of integral is a conse-
quence of the Dini’s theorem.

(i) The Riemannian integral

1) = [ 1@
for f € C.(R™).

(ii) * Given a finite probability distribution {pi,...,pn},

I(f): Z f(kl""7kn?*)pkl"'pkn'

ki,..oskn
(iii) * For the choice L = C.(X) with X a discrete space,

I(f)=>_ f(a).

zeX

(iv) * An integral on L = C(S™) is defined by a Riemannian integral of the

form
x
1) = /0<;c|§1 f <|17|) -

Exercise 23. * Given an increasing function ® : R — R, show that the Stieltjes
integral

1) = [ s
gives an integral on L = C.(R).

Exercise 24. Show that the positivity of integral implies

fz9=1(f) = 1(g).

Exercise 25. Show that the continuity of integral implies

fa 1 f = 1(fn) TI(f).

Exercise 26. * Show that the continuity of integral is equivalent to the follow-
ing condition:
Given a function f and a sequence {h,},>1 in L, we have

o0 oo
n=1 n=1
(The sum ), hy is NOT assumed to belong to L.)

13



Exercise 27. * Let X be a locally compact metric space. Show that positive
linear functionals on C.(X) are automatically continuous. Hint: Let f,, | 0 and
K =[f1]. f we set g(z) =1— 1A Nd(x, K), g is continuous and g|x = 1. By
choosing N large enough, we see that g € C.(X) by Lemma 2.7 and then use
the ineqaulity 0 < f,, < || fall g-

Definition 4.4. Given a vector lattice L on a set X, we set

Ly = {f : X — (=00, +oc]; Ja sequencef, € L, fu 1 £,
L ={f:X — [—00,+00);Ja sequencef, € L, f, | f}.

The following notation is also used.
LT ={feLyf=0}

Proposition 4.5.

(i) Ly =—Lyand L C Ly N L.

(i) o, ER,, fLge Ly = af + B9, f Vg, fAg€E L.
(i) o, B Ry, fLge Ly = af+ B9, fVg fANgeL,.
Remark . By definition, 0f(x) = 0 even if f(z) = £o0.
Exercise 28. Check the above properties.

Example 4.6. Consider the vector lattice L = C.(R"). For a subset A C R",
(i) 14 € Ly < Aisopenand (ii) 14 € L| <= A is closed.

Exercise 29. The function f(x) = x/(2% + 1) belongs to neither C.(R); nor
CC(R)l-

Exercise 30. * For the vector lattive L = C(R"), show that L} = {f : R" —
(—o00, 00]; f is lower semicontinuous} according to the following steps:

(i) Choose a sequence h,, € C.(R") of positive-valued functions which in-
creasingly converges to the constant function 1.

(ii) Apply the Baire’s theorem to a function fh, with f € L; to find an
increasing sequence in m f,, ,, € C.(R™) such that f,, ,, T fhn.

(ili) If we set frm = Vi<n<mfn,m, then fo, T f.

Exercise 31. * If X is a metric space and L consists of continuous functions,
we have Ly N L C C(X). Particularly, if X is locally compact and L = C.(X),
LinLy=1L.

Lemma 4.7. If increasing sequences f,, g, in a vector lattice L satisfies the
inequality

lim f, <limg

n n

for limit functions (we do not assume that lim, f,,, lim, g, belong to L), then
the following holds.
Hm I(f,) < UmI(gp).
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Proof. From the assumption, f,, < lim,_,+ g, and hence f,, = limy, o0 fin Agn.
By applying the continuity of integral to (fm — fm A gn) | 0, we have

I(fm) = lim I(fp Agn) < lim I(gy).
Finally take the limit on m. O

Definition 4.8. We can define a functional I; : Ly — (—o0, +00] by
() = T 1(f), fulfs fu€ L.

Likewise, I} : L] — [—00,+00) is defined by
L) = lm I(f), fulf fu€l.

Exercise 32. With help of the lemma, show that the functionals I}, I} are
well-defined.

Example 4.9. For the ordinary integral I on L = C.(R"),

IT(l(a,b)) = (bl — al) e (bn — an) = Il(]-[a,b])~

Exercise 33. * For the Stieltjes integral I : C.(R) — R associated to an
increasing function ¢ : R — R,

IT(I(QJ,)) = (I)(b - 0) — ‘I)(CL + 0), Ii(l[a,b]) = (I)(b + 0) — (I)(CL - O)
Proposition 4.10.
(i) I, (—f) = —=I;(f) for f € Ly (recall that —Ly = L|).

(ii) Functionals I, I| are extensions of I, i.e., for f € L, L1(f) = I(f) = I,(f).
Especially, I;(0) = I,(0) = 0.

(iii) Functionals I;, I| are semilinear, i.e., for o, € Ry and f,g € Ly (or
f7g € Ll)v
Li(af + Bg) = aly(f) + L1 (g)

(or the identity holds with I; replaced by I).
(iv) If f,g € Ly, f < g, I1(f) < I1(9).
Proof. To see (iv), notice that f, T f, gn T g imply fn, Vg, T fVg=yg. O
Lemma 4.11. (i) f, T f with f,, € Ly implies f € Ly and I1(f,) T I+ (f).
(i) fn | f with f, € L| implies f € L| and I|(f,) | I;(f).

Proof. By symmetry it suffices to prove (i). For each f,, € L, choose a sequence
{fnm}m>1 so that fn ., T fn. To get the monotonivcity for {fn m}n>1, We
introduce their pushing-ups by

In,m = fl,m \/f2,m V- \/fn,m~

15



Here g1, = fi,m by definition. Clearly g, », is increasing in n. Since f;, ,, is
increasing in m, so is gy m in m. Moreover

fn,mggn,mgfl\/fQ\/\/fn:fn

shows that g, . T fn for each n.
With this perparation, we pick up the diagonal {g, n}n>1, which is an in-
creasing sequence in L. Taking the limit m — oo in the obvious inequality

fn,m < In,m < Im,m < fmv mzn,
we obtain

— 00

m

and then
f= lim gmm € Ly
m— 00

as a consequence of the limit n — oo.
If the integration is applied in the above inequality,

I(fn,m) < I(gm,m) < IT(fm)- mz>mn

Taking the limit m — oo,
L1(fa) < Li(f) < lim Ty (fn)

and then
nlerolo IT(fn) = IT(f)
if we let n — oo furthermore. O

Corollary 4.12. For a sequence f, € L?‘, Y onfn € Ly and

Iy (Zh) =D Li(fa):

Example 4.13. Let L = C,(R) and Q = {¢,,}n>1. Then, for any € > 0,

A= U (qn - 6/2",% +€/2n)

n>1

is an open subset of R and hence 14 € L;. Moreover,

la< Z Lign—c/2m qn+e/2m)

n>1

shows that

‘ [N}

€
= 2e.
n

Ii(1a) < i

Think of the meaning of this inequality carefully.

[\)
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5 Extension of Integrals

Definition 5.1. Given a function f: X — R, its upper and lower integrals
are defined by

I(f) =inf{I1(9);9 € L1, f < g},  L(f)=sup{l|(9);9€ L,g9 < [},

which are elements in the extended real line R = [—oco,+00]. Recall that
inf(#) = 400 and sup(f) = —oo.

Example 5.2. The indicator function of the set Q C R (known as the Dirichlet

function) satisfies I (1@) =0.
Exercise 34.
(i) Prove 1gy(@) = limy, o0 limp o0 (cos(mmla) ) 2"
(ii) Concerning Darboux’s upper and lower integrals, show §(1Qﬂ[a,b]) =0,
g(l(@ﬁ[a,b]) =b—a.
Proposition 5.3.
(i) L(f) = —I(=f) for any f.
(ii) I(Af) = MI(f) for 0 < X < 4o0. In particular, I(0) = 0.
(iii) If f < g, I(f) < I(9).
)

(iv) Suppose that the sum f+g is well-defined, i.e., there is no x € X satisfying
f(x) = +00 and g(z) = Foo. Then we have I(f +g) < I(f)+ I(g).

(v) L(f) < I(f).

(vi) For f € Ly U L}, we have I(f) = I(f). Moreover this value is equal to
I;(f) or I)(f) according to f € Ly or f € L.

Proof. The assertions (i)—(iv) are immediate from the definition.

For (v), let g = —f in (iv) and use 1(0) = 0.

To see (vi), first notice that I(f) = I;(f) (f € Ly) and I(f) = I,(f)
(f € Ly). Especially, I(f) =I(f) =I(f) for f € L.

Now let f € Ly and choose f,, € L so that f,, T f. Then

On the other hand, for f € Ly, we have I(f) = I;(f) as already checked. Thus

I(f) = L(f). o
Exercise 35. Supply the details for (i)—(iv).

Definition 5.4. A function f : X — R is Lebesgue-integrable or simply
integrable if I(f) = I(f) € R (the upper and the lower integrals are finite and
equal). The totality of integrable functions is denoted by L. For f € L',
the value I(f) = I(f) € R is denoted by I(f). The notation is guaranteed by
Proposition4.10 (ii) and Proposition5.3 (vi). For the case L = C.(R") with the
ordinary integral, L' is denoted by L*(R™).
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Exercise 36. If a function f : [a,b] — R on an interval [a,b] is Riemann-
integrable, so is Lebesgue-integrable and we have

b
ﬁ=/f@ﬁ

Lemma 5.5. A function f: X — R is integrable if and only if

Ve>0, 3fr € Ly, 3f- €L, f-<[f<[fy, Li(fy)—1(f-)<e

Moreover, if f_ increases (f; decreases) in such a way that f_ < f < fi and
Li(fy) — I (f-) =Li(fy — f=) > 0 goes to 0, then

f-)
LTI, Li(f+) LG
Proof. Use the inequality I)(f-) < I(f) <I(f) < Li(f3). O
Theorem 5.6.
(i) The set L! is a vector lattice on X and includes Ly N L.

(ii) I: L' — R is a positive linear functional satisfying I(f) = I;(f) = I,(f)
for f € Ly N Ly. In particular, I : L' — R is an extension of the initial
integral I : L — R.

Proof. Let f,g € L*. Assume that fy,g; € Ly and f_,g_ € L satisfy f_ <
J<fri9-<g<gy4 Then f_+g_ < f+g<fi+g+ and we see that

L(fs +90) = L(f~+9-) = (L (f+) = L(f-) + (11 (94) = 11(9-))

can be chosen arbitrarily small, i.e., f +¢g € L' and I(f + g) = I(f) + I(g).
Next, let A > 0. Since A\f_ < Af < Af;, we see that

L(Afy) = (A=) = ML (f+) = 1(f-)

can be arbitrarily small, i.e., \f € L' and I(\f) = M (f).
If we notice —fy < —f < —f_ (—fy € L, —f- € Ly),

Li(=f-) = I (=fy) = Li(f+) = 1,(f-)

can be chosen small as well, i.e., —f € L' and I(—f) = —I(f).

Here we have checked that L! is a vector space and I is a linear functional
on L.

To show that L! is closed under the lattice operation, it suffices to check
f € L' = fVv0 € L', which can be seen as follows. From f_V0 < fV0 < f, V0,
we have the inequality

0<frVvO—-f_VvO<fir—Jf,
which is used to see that

0<Li(f+VO0) = I (f-V0)=L(f+ VO— f-VO0) < L1(f4+ — f-)

can be chosen arbitrarily small. In particular, for f >0, I(f) = I(f Vv 0) > 0 as
a limit of I1(f1 v 0) > 0.

Finally, if f € L1 N L| , we can find fy € L such that f_ < f < fi, which,
together with Proposition5.3 (vi), shows that I(f) = I(f) € [I(f-), ( )] is
finite. O

18



Example 5.7. If a continuous function f : R — R satisfies

R
lim ()] dt < +oo,

R—+o00 —R
then f € L' and

R
I(f) = lim [Rf(t)dt.

R—+oc0

This is an example of good improper integrals.

The integration
oo t R _: t
Y g = lim iy P
t R—o0 R t

oo _
is an example of improper integrals which are not Lebesgue-integrable.

Exercise 37. Determine the integrability of
o 1
/ sin (a> dt
0 t

Exercise 38. * Prove the following property of integrable functions.

for ao > 0.

VYe>0,Yfe L', 3ge L I(|f —g|) <e

Theorem 5.8. Let (L, I), (M, J) be integration systems on sets X, Y respec-
tively and ¢ : X — Y be a map satisfying M o ¢ C L and I(f o ¢) = J(f)
(f € M). Then we have Mo ¢ C L' and I(f o ¢) = J(f) (f € M*).

Proof. Check M; o ¢ C Ly, I1(f o ¢) = J; and so on step by step. O
Corollary 5.9.

(i) If ¢ : X — Y is bijective and L = M o ¢, we have L' = M' o ¢ and
I(f)=J(fog) (feM").

(ii) If integration systems (L, I), (M, J) on a set X satisfies L C M, J|p = I,
i.e., (M, J) is an extension of (L, I), we have L' C M and the associated
integration on M' coincides with I on L'.

Example 5.10. For an open set A C R", an integration system is obtained
through the inclusion C.(A4) C C.(R™) with the associated space of integrable
functions on A denoted by L(A), for which L!(A) C L'(R™) and the integration
on L'(A) is an extension of that for L'(R").

In particular, for the one-dimensional case, if we set A = (a,b), then

/ " ) = [ T de

Remark . In §8, we shall introduce

/Af(x)dx:/f(:v)lA(m)d:r

for a more general set A.
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Example 5.11. For f € L'(R") and y € R", f(z+y) is integrable as a function

of z € R” and
o et o= [ fa)ds

Exercise 39. For a function f € L'(R") and a positive real A > 0, check the
identity
fQx)de = )\7”/ f(z)dzx
o S

6 Convergence Theorems in Integration

Lemma 6.1 (subadditivity of upper integrals). If a function f : X — [0, 40o0]
has an expression f = " fn (fn >0),

o0

I(£) <Y T(fa).

n=1

Proof. If there is an n such that I(f,) = +oo, the inequality is trivial. So
assume that I(f,) < +oo (n > 1). Given any ¢ > 0, if we choose g, € LT+ SO
that

Jn < Gns I(gn):IT(gn) Sj(fn)+2in7

then f < 3" g,. Now Corollary 4.12 (i) gives > gn € L?‘ and It(3°, 9n) =
> 11 (gn), whence

I(f) < Iy (Z%) = Ti(gn) <> 1(fa) +ZQ% = T(fa) +e¢

O

Theorem 6.2 (Monotone Convergence Theorem). If a function f : X — R
is the limit of an increasing sequence f, € L' of integrable functions, then f
is integrable if and only if lim I(f,) < +oo. If this is the case, the following

holds.

1) = tim I(f,)
Proof. Since I(f,) = I(fn) < I(f), lim, . I(f,) = +oo implies I(f) = +oc
and hence f ¢ L'. Let lim I(f,) < 4+oo. Since f — fo = > 0" (fa — fa=1)s

n—oo

the above lemma implies

f fO SZ fn_fn 1 Zlfn fn 1 :Z fn 1)):7111_}120[(‘]071)
n=1 n=1

and therefore
I(f) < I(fo) + I(f = fo) = I(fo) + I(f = fo) < HmI(fn).
On the other hand, f, < f and f,, € L' imply

20
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By taking limit, we obtain
Hm I(f,) < I(f) <I(f) <limI(f,).
O

Corollary 6.3. The positive linear functional I is continuous on L!, i.e., if a
decreasing sequence f,, € L' satisfies f,, | 0, then I(f,) | 0. As a conclusion,
we obtain an integration system (L', ) which extends (L, I).

Theorem 6.4 (Dominated Convergence Theorem). If a sequence f, € L'
and a function g € L' satisfy |fu| < g (n > 1), then infn>1 fn, Sup,>; fa,
liminf,,_, fn and limsup,,_,.. fn are all integrable and

I(liminf f,,) <liminf I'(f,) < limsup I(f,) < I(limsup f,).

In particular, if the limit function f = lim,_ fn exists, f € L' and the
following holds.
I(f) = lim I(fn).

n—oo

Proof. For a natural number m, we see

—g<inf f, <fo AN ANfp<fuV--Vfp<sup fr<yg
n>m n>m

and
fu Noe A fu L 0f o, fn VeV T SUD f.

n>m
whence, by the monotone convergence theorem and the positivity of I, we have
infnznb fn7 Supnzm fn S Ll and

I(Sup fn) :hrrlnj(fm \/"'\/fn) Z hTanI(fm) \/\/I(fn) = Ssup I(fn)

n>m n>m

In other words, we have

~I(g) < I(inf f) < inf 1(£,) < sup I(f) < I(sup f) < 1(9)

n>m n>m

and then, again by the monotone convergence theorem, lim inf,, f,,,limsup,, f, €
L' and

—I(g) < I(liminf f,) <liminf I(f,) <limsup I(f,) < I(limsup f,) < I(g).

O

Corollary 6.5. Let f(z,t) be a real-valued function on R"™ x (a,b) satisfying
(i) for each t € (a,b), f(x,t) is integrable as a function of € R", (ii) for each
x € R", f(x,t) is differentiable as a function of ¢ € (a,b) and (iii) we can find
an integrable function g on R" so that |f(x,t) < g(z) for x € R", t € (a,b).

0
Then —f(:a t) is integrable as a function of x and we have

ot
of

d
a/ﬂg" f(z,t)dx = Rna(x,t)dx

for a <t <b.
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Proof. By a mean value theorem, we have

f(z,t+h) — f(x,t)
h

< g(x)

for h in a neighborhood of 0 € R. Then apply the dominated convergence
theorem to the limit function
f('rat+h) _f(xat)

_— = 1. .
ot (2.1) o h

Example 6.6. (i) For a real number ¢,
> 7w2+tz - " > n —x2
e dr = Z — x"e™" dx.
0 n=0 ! 0

(ii) For a positive number ¢ > 0,

A 2 <, 2
—/ e dy = (—1)”/ r? e dy.

Exercise 40. For a positive real ¢t > 0, show that
=1 1 [ 2t
Zﬁzr(t) s
n=1 0

Exercise 41. For a continuous function f(z) (0 <z < 1), compute the limit

n

lim ; f(%) e *dx.

n— oo

Exercise 42. For f € L'(R"), show that [ |f(z+y)— f(z)|dz is a continuous
function of y € R".

Exercise 43. For an integrable function f € L*(R") and a bounded continuous
function g on R", show that fg is integrable.

Exercise 44. Given an integrable function f € L*(R) and a positive real a > 0,
show that

fa(ﬁ) = \/i/o" f(x —t)e*‘”Q dt = \/z/oo f(t)e*a(t*xf dt

is a continuous and integrable function satisfying

Jim @) =0, [ (n@lde< [ if@)d.
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7 Monotone Completion

The vector lattice L' is an ultimate extension of L from the view point of
integration, which is , however, too far when one commits oneself to sequential
extensions. In fact, we have used the operations of uncountable limits in the
definition of upper and lower integrals.

In this section, we shall introduce the notion of monotone operation, which
turns out to be a useful tool for proving properties preserving sequential limits.

Definition 7.1. A set M C RY of real-valued functions on a set X is called a
monotone class if a monotone sequence {f,} in M admits a limit function f
such that f(x) € R for z € X, then f € M.

Proposition 7.2. For any subset S C R¥, there exists a monotone class M O S
such that

if M’ is a monotone class containing S, then M’ contains M.

The monotone class M of this property is unique, denoted by M (S) and referred
to as the monotone class generated by S.

Proof. Let M be the intersection of all the monotone classes containing S. O

Theorem 7.3. Given a vector lattice L on a set X, the monotone class M (L)
generated by L is a vector lattice and stable under taking sequential limits.

Proof. We shall check f,g € M(L) = f + g € M(L), for example. The proof
will be done in two steps by applying the above proposition.

(i) [L+ M(L) c M(L)] For f € L,
{ge M(L); f+g€ M(L)}
is a monotone class containing L and therefore coincides with M (L).
(i) [M(L)+ M (L) c M(L)] For g € M(L),
{feM(L); f+geM(L)}

includes L by the first step, which is a monotone class in an obvious way.
Thus it is equal to M(L).

Similarly for other properties.

The last assertion follows if one notices that, in a vector lattice, the limit
function of a convergent sequence can be written as repetitions of monotone
convergence (limsup or lim inf). O

Exercise 45. Supply the proof for scalar multiplication and lattice operations.

Corollary 7.4. The intersection L' N M (L) is a vector lattice and we obtain
an integration system by the restriction of I : L' — R to L' N M(L).

Exercise 46. Let L (resp. L’) be a vector lattice on a set X (resp. X'). If a
map ¢ : X — X’ satisfies L' o ¢ C L, then M (L") o ¢ C M(L).
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Definition 7.5. An integration system (L, I) is said to be monotone-complete
if the monotone convergence theorem holds: Given a function f : X — R,

fan €L, fr, T f and lim, I(f,) < 4oo imply f € L and I(f,) T I(f).
The integration system L' N M (L) is monotone-complete, which is called the
monotone-completion of L with respect to I : L — R.

Lemma 7.6. For a function f € L, g € Ly, set [f,g] ={h: X - R;f <h <
g}

(i) We have M(L)N[f,g9] = M(LN[f,g]).

(ii) If the integration system (L, I) is monotone-complete, M (L) N [f,g] =
LO[f.g] for f.g € L.

(iii) We have M (L) = U [f,g] N M(L), i.e., given f € M(L), we can
feLy,geLly
find f_ € L) and f4 € Ly such that f_ < f < f,. Particularly, M (L)* =
M(L™T).

Proof. We assume f < g to avoid the trivial case.
(i) Choose fn,gn € L so that f, | f and g, T g. Consider

M ={h e M(L);(fVh)NgeM(fglNL)}.

Notice here that we have the identity (fV h)Ag=fV (hAg).
Now, it is immediate to see that M is a monotone class. Moreover, for h € L,
we have

(f\/h)/\g: lim lim (fmvh)/\gn € ([fvg]mL)lT

n—oo m—0o0

and hence L € M. Thus M = M(L) and, if f < h < g (h € M) furthermore,
h=(fVvh)ANge M([f,g]NL). In other words, M(L)N[f,g] C M(LNIf,g])-
The reverse inclusion is obvious.

(ii) From the monotone completeness, LN[f, g] is a monotone class and then
(1) shows that

M(L)N[f,g] = M(LNO[f,g]) = LO[f,g]-
(iii) The set of functions h satisfying

heM(L), 3fe€el,gely,f<h<y

constitutes a monotone clas (Corollary4.12) and contains L, whence it coincides
with M(L). In particular, for h € M(L)", we can find g € L such that h < g.
By applying (i), we see

h € M(L)N1[0,g] = M(LN[0,9]) € M(LT).

The reverse inclusion M (LT) C M(L)* follows because M(L)" is a monotone
class containing L. O

Exercise 47. If 1x € L%", M(L)* = M(L") is a special case of (i). In partic-
ular, this is the case for L = C.(R").

Theorem 7.7. In a monotone-complete integration system (L, I), we have
M(L)?r = L?r and L' N M(L) = L. In particular, the monotone completion
of a monotone-complete integration system coincides with itself.
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Proof. For f € M(L)?7 we can write f, T f (fn, € M(L)"). By (iii) in the
above lemma, there exists g, € Lt such that f,, < g,. Since L; is closed under

taking limits of increasing sequences,

h=supg,= lim g1 V---Vgn,
n>1 n— o0

belongs to Ly and satisfies f < h. Now take h, € Lt so that h, T h and put
fn = f A hy. Then by (ii) in the above lemma, we see f, € M(L) N[0, h,] =
LN[0,h,] C LT and f, T f, ie., f € LT+.

Next consider f € L' N M(L). By the fact already checked, (£f) V 0 is in
L'NM(L)* c LT and therefore we can find g,,, h, € L so that

gnT(f\/O)? hnT(_f)\/O
On the other hand,

I(gn) <I(fVO0)<+4oo, I(hy)<I((—f)V0)<+4oo,
together with monotone completeness, shows that

fvo=lim g,, (—f)v0= lim h,

is in L and hence f = fV0— (—f)VvO0e L. O
Corollary 7.8. In a (not necessarily monotone-complete) integration system
(L, I), M(L);r = (L! ﬂM(L))T+ Especially, for f € M(L);r, I(f) = I(f) and
there exists f, € L' N M(L)™ fulfilling f,, T f. Furthermore, for any such
increasing sequence f,, we have I(f,) 1 I(f) = L(f).

Exercise 48. Construct a counter-example to the equality M(L); = (L' N
M(L))1-

Definition 7.9. We extend the integration I to M (L);r by the following for-
mula:

1) = i I(F)., ful £ fa € (K0 ML),
which coincides with the integration value on L' N M (L)T+ and is equal to I on
Lt
Remark . Without further conditios, the equality I(f) = I(f) is not sufficient
to assign the value of integration for the case I(f) = I(f) = £oo.
Example 7.10. Let fo 3 (> 0, 6 > 0) be a function on R defined by

|;13|_O‘e_|””‘ﬁ if 0 < |z,

Jap (@) = {—l—oo if z =0.

Then f € M(C’C(R))T+ and



8 Measurable Sets and Measurable Functions

Definition 8.1.

(i) A subset A C X is said to be L-measurable if 14 € M(L). The set of
L-measurable sets is denoted by M(L).
(ii) A vector lattice L is o-finite if X € M(L), i.e., 1x € M(L).

An integration system (L, I) is o-finite if L is o-finite.
Proposition 8.2. Let X be a locally compact metric space.
(i) Any compact subset K of X is C.(X)-measurable.

(ii) The vector lattice C¢(X) is o-finite if and only if X = (J,,5; X» with {X,}
a sequence of compact subsets of X. A locally compact metric space with
this property is said to be c—compact.

Proof. (i) For a sufficiently large n > 1, Ky, is compact (Lemma 2.7) and
contains the support of a continuous function 1 — 1 A (nd(-, K)). Since
1g = lim (1 — 1 And(-, K)),
this implies the C.(X)-measurability of K.
(ii) The condition is sufficient by the part (i). So we need to check the
necessity. Let
M ={f e M(L)*;[f #0] c [ J Kn}.
n>1
Here {K,,} is a sequence of compact subsets, which can be chosen depending on
f. Then M is a monotone class containing C..(X)" and hence M = M (L") =
M(L)*. Consequently, 1x € M(L)" implies [I1x] = X = J,,5; Kn. O

Corollary 8.3. If X =R" or X is a countable discrete space, C.(X) is o-finite.

’ In what follows, vector lattices are assumed to be o-finite unless otherwise stated. ‘

Proposition 8.4. If L is a o-finite vector lattice, M(L) is a c-Boolean alge-
bra: The following holds.

() 0, X € M(L).
(ii) {An}n21 C M(L) - U An, n A, € M(L)

n>1 n>1
(i) Ae M(L) = X\AeM(L).
Exercise 49. Supply the proof of the above statements.
Example 8.5. For L = C.(R"™), M(L) contains all open sets and closed sets.
Definition 8.6. For a measurable set A € M (L), its I-measure |A|; € [0, +o0]
is defined by |A|; = 1(14), i.e.,

Al = I(14) if 14 is integrable,
] 4+ otherwise.
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The Lebesgue measure is by definition the I-measure with I given by the
Riemannian integral on L = C.(R"). The Lebesgue measure of a set A is
simply denoted by |A| with the suffix I omitted.

Example 8.7. The Lebesgue measure of a rectangular solid [a, b] C R"™ is given
by
[la,b]| = (b1 — a1) ... (by — an).

Exercise 50. Lebesgue measures possess (i) the invariance under translations
and (ii) the covariance |T'(A)| = | det(T)| |A| for an invertible linear transforma-
tion T'.

In particular, Lebesgue measures have the meaning irrelevant of the choice
of orthogonal coordinates.

Proposition 8.8. The I-measure has the following properties.

(i) 0] =0.

(i) A= |4, = JAI =) |4l
n=1

n>1

Definition 8.9. A measure is a function p defined on a o-Boolean algebra
B C 2% with values in [0, +o0] such that (i) u(0) = 0, (ii) {4, }n>1 C B and
Ap NA, =0 (m #n) imply

H |_| A | = Z M(An)
n=1

n>1

(this property being referred to as the o-additivity).

A measure p is o-finite if X = J, -, X, with pu(X,) < 4o0. If u(X) <
+00, 1 is a finite measure and a finite measure is a probability measure if
wX) =1

A measure space is by definition atriplet (X, B, 1) of a set X, a o-Boolean
algebra B C 2% and a measure u on B.

Remark . The power set of X is denoted by 2%, i.e., 2% is the set of subsets of
X.

Exercise 51. If a decreasing sequence of sets A, € B satisfies A, | () and
(A1) < 400, then p(A,) | 0 (the continuity of measure).

Exercise 52. For an integration I on a o-finite vector lattice L, the associated
measure on M(L) is o-finite. [Hint: Use (iii) in Lemma?7.6.]

Lemma 8.10. Given a o-Boolean algebra 5 on a set X and a function f : X —
R, the following four conditions are equivalent. (i) Ya € R, [f > a] € B. (ii)
Va e R, [f >a] € B. (iii) Va e R, [f <a] € B. (iv) Va e R, [f <a] € B.

Here remark that {z € X; f(z) > a} = [f > a].

Exercise 53. Prove the above statements.

Definition 8.11. Given a o-Boolean algebra B C 2%, a function f: X — R is
B-measurable if it satisfies the equivalent conditions in the above lemma.

In a probability measure space, measurable functions are also referred to as
random variables.
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A function f : X — R is called a simple function if its image is a finite
set.

Proposition 8.12. Let S be the set of simple measurable functions. Then S is
a vector lattice, which is closed under taking pointwise product, with the gen-
erated monotone class M(.S) being the set of R-valud B-measurable functions.

Proof. For a measurable simple function f, if we set f(X) ={a1 < - < am},
Ai=f=al=[f>a]n[f<a]€B
and

F=) aila, |4
i=1 i

Conversely, any function of this form is a simple measurable function.
Let g € S and express

n
g:ij].Bj, |_|B]
J=1 J
If we notice |_|l j A; N By, the following expressions are obtained,

f+g:Z(a¢+bj)lAmBj, fg:zaibj 1AiﬁBj,

b irj
fvg:Z(ai\/bj)lAiﬁBj7 f/\QZZ(aZ-/\bj)lAmBj7
6 i

which show that these functions are simple and measurable.

Next, let M be the set of R-valued measurable functions. Then M is a
monotone class. In fact, given a sequence { f,,} of R-valued measurable functions,
we have

fulf=1f>d=lfn>a€B,
n>1

fntf=1[f<ad=[lfn<deB

n>1

Combining these facts, M(S) C M. To see the reverse inclusion, for f € M, if
we set

m if f(x) > m,
fon(x) =< —m+2mj/n if —m+2m(j —1)/n < f(z) < —m+2mj/nfor 1 <j<mn,
then .

(@) = f(2)] < — if =m < f(z) <m

and hence, by taking limits,

im fonn(e) = f(x) if —m < f(x) < m.

n—oo
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Finally take the limit

lim lim fo,.(z) = f(z) foranyze X,

which shows that M C M(S). O

Exercise 54. Given a sequence {f, : X — R},>; of B-measurable functions,
we have {z € X;lim,,_, fn(x) exists} € B.

With a measure p : B — [0,400] specified, a simple measurable function
f is said to be p-finite if pu([f = a]) < +o00 (0 # Va € R). The set S, of
p-finite simple measurable functions is a vector lattice and, if p is o-finite,
M(S)=M(S,). For f €S, write f =31 | a;1a, (u(A;) < +o0) and set

Iu(f) = Zaz‘ N(Az‘)~

Then the value does not depend on the expression in the right hand side and
therefore it defines a positive linear functional I,, : S, — R. Since the continu-
ity of I, follows from the o-additivity of measure (cf. the exercise below), an
integration(S,,, I,,) is obtained. The integration constructed in this way is often
denoted by

[ @ utao).
The notation
[ f@ntan) = [1a(@)1() n(da)
A
is also used for a measurable set A € B.

Exercise 55. * If a decreasing sequence f, € S, satisfies f,, | 0, then, given,
Ve > 0,

I(fn) = I(l[fnge]fn) + I(l[fn>e]fn) < EI(fl) + Hfl“oo ,u([fn > 6])

and therefore [f,, > €] | 0, together with the continuity of p gives lim,,—, o0 I(f) <
eI(f1) (Ve > 0).

Theorem 8.13. Given a o-finite integration system (L, ) on a set X, we have
f: X — Ris M(L)-measurable <= fi = (£f) V0 e M(L)].

For f € M(L);r, the following holds.

o0

I(f) - TEIII}&-O "

n=—oo

[,’,n < f < ,,,nJrl]

I
Proof. Let fr =0V (£f) € M(L);r Then, for r > 0,

Ix A((fe — fe A7) T 1ipisa

and then (recall the o-finiteness 1x € M (L)) [f+ > r|] € M(L). Thus we have
[f >a] e M(L) (a € R).

29



Conversely, assume that [f > a] € M(L) (Va € R). Then, for h = fy,
[h >7r] € ML) (0 < r < +00). Now, given » > 1 and n € Z, we have
[r* < h < 7"t e M(L) and

h, = Z r’ l[rn<hgrn+l] S M(L)+

On the other hand, h,.i/» T h (n — oo) implies h € M(L)?r (h = fi) and the
desired expression is obtained by monotone convergence theorem. O

Exercise 56. By observing h,.(x) = r" <= r" < h(z) < r"T! show the
following.

(i) im,—q he(z) = h(z) (x € X).
(ii) m < n implies h,1/m < hpi/m.

Corollary 8.14. Starting with an integration system (L, I'), construct the mea-
sure space (X, M(L),p) and then the integration system (S,,I,). Then the
monotone completions of (L, I) and (S, I,) coincide. In particular, M(S,) =
M(L).

Corollary 8.15.
(i) For a M(L)-measurable function f, |f|* € M(L)}F (o> 0).

(ii) The vector lattice M (L) is closed under taking pointwise multiplication,
ie., f,g € M(L) implies 4fg = (f + 9)®> — (f — 9)* € M(L).

Exercise 57. Check the assertion (i) in Corollary.

By the above discussions, we see that an integration I and a measure u give
equivalent information. With this in mind, we use the notation L!(X,u) to
indicate the integration in use.

As an application of results obtained so far, we shall give a characterization
of Lebesgue measures.

Theorem 8.16. * The Riemannian integration on C.(R") is characterized as
the one which is invariant under translations up to scalar multiplication.

Proof. Let u be the measure associated with an integration, which is invariant
under translations, and set C' = p((0,1] x -+ x (0, 1]). Since pu is translationally
invariant as well, we have, for m =1,2,...,

C

B0, 1/27) % o x (0,1/27]) = 5o =

[(0,1/2™] x --- x (0,1/2™]].

Thus, for a simple function f which is adapted to a disjoint union of translations
of these intervals,

[ s@ntan) = [ @ a.

Since any g € C.(R") is a uniform limit of such simple functions with their
supports contained in a common bounded subset, the above relation remains
valid for f € C.(R"). O
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Exercise 58 (Chebyshev’s inequality). For o > 0, show the following inequal-
ity.
J V@) o= el = o).

Example 8.17 (Construction of non-measurable sets). * Consider R as an
additive group and T be a countable dense subgroup including Z. For example,
wecan set T = Qor T =Z + 0Z (6 ¢ Q). Next choose a representative set
W C [0,1) (here the axiom of choice is needed), which gives a non-measurable
subset of R.

If W were Lebesgue-integrable, we have

(W +t+Z)n[0,1)|=|W]| (teT).
In fact, if we choose n € Z so that n <t < n + 1, then
(WH+t+2)n[0,1)=(W+t—n—-1)N[0,t—n)| |[W+t—n)n[t—mn,1)

and therefore

|(W+t+Z)N[0,1)] = [(WHt)N[n+1,t+1)|+|(W+)N[t, n+1)| = [W+t| = [W|.

Since R = | |;cq/z(W +t + Z),
0,1)= || W+t+2Z)n[0,1)
ieT /7

gives

1= Y |wl.

ieT /7.

Since the summand in the right hand side takes the value 0 or +oo, this is a
contradiction.

9 Null Sets and Null Functions

Definition 9.1. If a measurable function f : X — R satisfies I(|f|) < co <=
I((£f)Vv0) < o0, f is said to be integrable. For an integrable function in this
sense, we define its integral by

I(f) =1(fVO)=I((=f) v0) eR.

In the case of probability space, the integral of an integrable random variable
¢ is called the expectation of £ and denoted by (£).

A complex-valued function f : X — C is measurable (integrable) if its real
and imaginary parts ®f, Sf are both measurable (integrable).

For an integrable complex-valued function f, its integration is defined by

I(f) = I(Rf) + I (Sf).

Exercise 59. Integrable complex-valued functions constitute a complex vector
space and the integration is a complex-linear functional.
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Proposition 9.2. For a measurable function f : X — C, |f] is mesurable as
well and f is integrable if and only if | f] is integrable. Moreover we have

(LI < I(|f])-

Proof. The inequality is checked, for example, if we use the polar expression
I(f) = |I(f)]e? to compute as

[I(f)| = I(Rf)cosO + I(Sf)sinf = I((Rf)cosd + (If)sind) < I(|f]).

Example 9.3. We can perform the Gaussian integral
oo

/ o Tt g \/7;642/4
—00

via power series expansion.

Exercise 60. Given an integrable function f : R — C and a positive real a > 0,
the following function

R =2 [ s e

(z € R) is extended to the complex plane C as an entire analytic function.

Definition 9.4. A measurable function f : X — R is called a null function if
I(|f]) = 0. A measurable set A is a null set if its indicator 14 is a null function,
ie,if 14 € M(L) and I(14) = 0. The set of null sets is denoted by N(I).

Example 9.5. The following are null sets with respect to the Lebesgue measure.
(i) Countable subsets of R™.
(ii) The Cantor set in [0, 1].
(iii) Hypersurfaces in a Euclidean space.

Exercise 61. Show that hypersurfaces in R" are null sets. (Hint: Use the
implicit function theorem or you may postpone this problem after the Fubini’s
theorem).

Proposition 9.6. Here are properties of null sets.
(i) 0 e NJ).
(ii) Any measurable subset of a null set N € N(I) is a null set.
(iii) For a sequence {N,},>1 of null sets, | J;—, N,, is a null set.
Exercise 62. Check the above properties.
Proposition 9.7.
(i) For a measurable function f € M(L), [f # 0] € M(L) is a null set if and
only if I(|f]) = 0.
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(ii) For f € M(L)%r7 if I(f) < 400, [f = +o0] € M(L) is a null set.

Proof. (i) Use the monotone convergence theorem. From |f| A (nls.o)) T |f],
I(f) = lim I([f[ A (nlpz) < Tim nl(1(5)
and (n|f]) A1 T= 1[s4 implies
1) = lim I(nlf)AL) < Tim nI(|f)).

(ii) Set A = [f = +o0], Then n|A|; < I(f) follows from nly < f (n =
1,2,...). 0

Corollary 9.8.

(i) The set N(I) of R-valued null functions is an ideal of the function algebra
M(L):
feNI), ge M(L) = fge N().

(ii) For an integrable function f,g € L', I(|f — g|) = 0 if and only if there
exists a null set N such that f(z) = g(z) (z € N).

In view of discussions so far, we see that the difference of null functions is
irrelevant to integration values. This observation, in fact, is in match with our
intuition on integrations. No one would worry about the difference between two
integrals

f(z) dz, f(z) dz,
©0,1] [0,1]

for example.

Definition 9.9. two functions f,g : X — R is said to be equal almost ev-
erywhere if [f # g] is a subset of a null set. If this is the case, we write f = g

(a.e.).

The relation f = g (a.e.) is an equivalence relation. We shall think of
an equivalence class as representing a single function virtually. Various opera-
tions such as addition, multiplication and lattice operations can be regarded as
defining for these virtual functions.

For example, if we are given two functions f; : X\ N; — R which are defined
except for null sets N; respectively (j = 1,2), then their sum fi(x) + fa(z) has
the meaning on X \ (N;UN3), whence the virtual function f;+ fo is well-defined.

Exercise 63. Check the other operations such as multiplication or lattice op-
erations.

Exercise 64. Show that, given an integrable function f, we can find a function
g € L' N M(L) such that f = g (a.e).

We can formulate various convergence theorems in the form of almost ev-
erywhere versions. For example, we have the following.
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Theorem 9.10. If an integrable function {f,}n>1, which is defined almost
everywhere, satisfies

ST I(Ifal) < 4o,

n>1

then there exists a null set N such that (i) for any n, X \ N is contained in the
domain of f,, and (ii) for x € X \ N, we have > |f(z)| < +oc.

Consequently, if we set f(x) = > fu(x) (x € N), f is an integrable function
defined almost everywhere and satisfies

I(f):: EE:I(fn»

Proof. Suppose that each f; is defined outside of a null set N;. If we set f;(x) =

fij(z) (x ¢ U;jN;) and 0 otherwise, then we may assume that f; is measurable
(cf. the above exercise) and

> | ful € M

n>1

Moreover,

LIS TR =105l = Y 1 fal) < o,

n>1 n>1 n>1

whence the set Ny of x satisfying

Y |fal@)] = 400

n>1

constitutes a null set . Now, if we set N = U,>oN;, for 2 ¢ N,

f@) =" fal@) =Y fula)

n>1 n>1

is absolutely convergent and therefore defines an integrable function almost
everywhere, proving the convergence theorem. O

Exercise 65. Check the other assertions.

Example 9.11. Given a sequential listing of rational numbers {g,;n > 1}, the
measurable function
flz) = Z e~ (2=an)?

n>1

is convergent for almost every x € R and we have

/oo f(z)de = Z \/g < +o0.
> n>1

As a conceptual application of the above convergence theorem, we present
here the following.

Proposition 9.12.
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(i) The vector space L' is the completion of L with respect to the norm

£l = I(1f])-

(ii) We have the expression L' = L' N Ly — L' N L which holds up to null
functions, i.e., given an integrable function f € L', there exist a function
f+ € L' N Ly and a null set N such that f(z) = f(z) — f-(z) (x € N).

Proof. We first prove (ii). Take a decreasing sequence f, > f in Ly so that
I(f — fn) < 1/2™ and then choose f,, ,», € L such that

fn,mTfn (m—>oo), I(fn_fn,m)< !

- 9m+n :

Then we have

1 1 3

0 < I(fn,mffn,m—l) = I(fnffn,m—l)fj(fnffn,m) < 2m+n—1+2m+n = omtn

and therefore > <, (fa—1,m — fa—1,m—1) is absolutely convergent almost ev-
erywhere. In the expression

dim fo=fo+ D (fa— fa1)

n>1
= foo+ > (fom = fom-1)+ > _(fno — fa-10)
m>1 n>1
+ Z (fn,m - fn,m—l) - Z (fn—l,m - fn—l,m—l),
m,n>1 m,n>1
the part
I(fn0 — Fre10) < I Fo — Fal) + T\ fn = faor]) + I\ fas — Farol) < 23

is aboslutely convergent as well and hence all these are absolutely convergent
almost everywhere.
In view of the decomposition

fo,0 =0V foo—0V (—foo),
Jrno = fn=10 =0V (fno = fu-1,0) =0V (fn=1,0 = fn,0),

the relation f(x) = lim,—o fn(z) (a.e. € X) shows (ii) by choosing fi €
L' N Ly so that

f+ =0V f0,0 + Z(fo,m - fO,m—l) + ZO \ (fn,O - fn—l,O) + Z (fn,m - fn,m—l)

m>1 n>1 m,n>1
f* :Ov(_fO,O)"’_ZOV(fnfl,O_fn,0)+ Z (fnfl,m_fnfl,mfly
n>1 m,n>1

(i) Let f, € L' be a Cauchy sequence, i.e.,

lim limsup I(|fm — fn]) = 0.

m—o0 noo
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By passing to a subsequence if necessary, Then we can find a subsequence
{ni}r>1 so that I(|fn, — faei]) < 1/2% and and hence the limit function

o0

f=lm fo = fag =Y (Faw = foui)

k=0

is well-defined almost everywhere. Since we have

|fn _fnk| < |fn _fno‘ +Z|fnk _fnk+1| € Lla

k=0

the dominated convergence theorem, together with the property of Cauchy se-
quence gives
0= tim I(|fu — fu,) = lim I(|f, — f)).

Remark . As can be seen by the above argument, we have

L'nLy={f;fa€L.fulf, sup I(f) < +oo},  I(fa) TI(f),

which suggests another approach to Lebesgue integration: If we adopt (ii) in
the proposition as the definition of L!, then the integration of f = f, — f_ can
be defined by I(f) = I(f+) — I(f-). This is known as the F. Riesz’ approach.
By introducing the identitification of almost everwhere in an early stage of
construction, we can reduce the limiting process to the minimum, .e., just once.

Theorem 9.13 (the law of large numbers). * In a probability measure space
(X, i), suppose that a sequence {&,},>1 of integrable random variables satisfy
the following conditions: (i) The sequence {(£,,)}n>1 of expectations converges
in the Cesaro’s sense. (ii) Each variance o2 = ((§, — (£,))?) is finite and the
Cesaro mean of the variance sequence {02},,>1 is bounded. (iii) Except for a
null set, the sequence {&,(z) — (£,) }n>1 is bounded.

Then the Cesaro mean of the sequence {,,} of random variables converges
to a constant function almost everwhere.

n—oo n n— oo n

p-a.e. x € X).

Proof. Set 0, = &, — (£,). We need to prove the following.

iy @) £ ()

n— o0 n

=0 (p-ae z€X).

By the estimate

1 1
= [+ = - S [y )
1<j5,k<n
24 ... 2 2, .. 2
S e T e S TR
n n>1 n
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we see

k=1
and then
S m(@) e me(@) < +oo (wae. w € X).
k=1
Particularly,

m(x) +- - 4 12 (2)

m— o0 m?

=0 (p-ae z€X).

For a general n > 1, choose m > 1 so that m? < n < (m+ 1)2 and estimate

as
@)+ ma@)| [ m@) (@)
n - m?
< |m@) A e @) [ @)+ ()]
- m? m?
c|m@ + @] e @)+ 2 (2)]
= m2 + m2
)+ ez m+1)% —m?
< 771( ) ! n 2( ) +( )2 Sup|77k($)‘
m m k>1
and take the limit n — oo (m — 00). O

Example 9.14 (Borel’s normal number theorem). * Let X = {0, 1, ... ,N—l}N
be a product-type compact metric space with N > 2 a natural number and
© be the probability measure on X associated to a probability distribution

{pj =1/N}o<j<n-1-
Let

X={01... . N-1Nso= (@) 7= Ntz c0,1]
k=1

be the measurable function associated to the NV-digit expansion of real numbers:
Given a sequence dq, da, . ..,dym—1 € {0,1,...,N—1} and d,,, € {0,1,..., N—2},
zk =di (1 <k <m) if and only if

N7'di+ -+ N "y <TS N 'dy+ -+ N "y + N7 (dy + 1),
Cosider the random variables 51(;) X - {0,1} (0<j<N-1,k=>1)

defined by
(45) _ 1 if T = j,
k (=) {0 otherwise.

Then ¢y = 1/N

& ifk#K,
K =S % k=K, =,
0 iftk=4k,j+#j.



0 if k=F,
(& = 1N)ED — 1Ny = ¢ 8L k=K, 5=,
—§z k=K, j#].

Thus, for each j € {0,1,..., N —1}, the sequence {flgj)}k21 of random variables
satisfies the assumption in the law of large numbers and therefore we have

(4) (9)
ceg gl 1
nl;n;o @)+ - + & (@) =% (p-a.e. x € X).

Exercise 66. * Consider the meaning for N = 10.

10 Repeated Integration Formula

Integration systems are assumed to be o-finite in this section.

Consider a surjection 7 : 2 — X. Suppose that we are given a o-finie vector
lattice F' on €, an integration system (L, u) on X and a family {(L,,u.)} of
integration systems indexed by z € X with (L, ) based on 7—1(x), which
satisfy the following property: For a function f € F|,

(1) Ve e X, f|7r*1(r) € L, and
(ii) / f (W) pz(dw) belongs to L as a function of .
)

The triplet (F, (L, u),{(Ls, pt)}) is then called a fibered integration sys-
tem. By repeated use of monotone convergence theorem, we see that

1= [ [ el s

defines an integral on F.

Let (Lx,Ix), (Ly,Iy) be (o-finite) integration systems with the associated
measures denoted by px, py. Let Sx, Sy be the vector lattices consisting of
measurable simple functions which are integrable.

Also set

Sx @Sy = {Zfi®gi;fi € 5x,9i GSY}>

i=1

where f ® g : X x Y — R is the function defined by (f ® g)(z,y) = f(z)g(y).
Proposition 10.1.
(i) The set Sx ® Sy is a vector lattice on the product set X x Y.

(ii) If f € Sx ® Sy, Y — f(x,y) is a function in Sy for any = € X and its
integration

/Y f(,y) py (dy)

with respect to Iy belong to Sx as a function of x. Similarly with the
role of X and Y intechanged.
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(iii) For f € Sx ® Sy, we have

/X (/Y f(z,y) MY(dy)> px (dr) :/y (/X f(z,y) ux(dx)> py (dy).

(iv) If we denote the value of the repteated integration in (iii) by I(f), I :
Sx ® Sy — R is an integration on Sx ® Sy .

Exercise 67. Check the above assertions. Also supply an example for which
Lx ® Ly is not closed under the lattice operation.

The fibered integration system obtained this way is referred to as a re-
peated integration system. Note here that we have two choices of repeated
integration systems depending on the order of integrations.

Proposition 10.2. * For Lx = C.(X), Ly = C.(Y) with X, Y locally compact
metric spaces, we have the following inclusions.

C.(X xY)C M(Sx ® Sy).
Proof. As a metric on the product space X x Y, we adopt
d(z,y;2",y') = max{dx (z,2'),dy (y,y)}.

Note that B,.(z,y) = B.(x) X B.(y).
Let f € Co(X xY) and K = [f] be the supprt of f. We first show the
following:

Vr >0,3z1,29,..., 2, € K, KC U By(x;).
j=1

If this does not hold,
Ir > 0,Vfinite FC K, K ¢ | J B(y),

yeF
whence we can find a sequence {z,};>1 in K so that

x1 € K 29 € B.(21),23 € Br(x1) U B.(z2), .. ..

By the condition imposed, we have d(z;,z;) > r (1 < i < j) and therefore no
subsequence of {x;} converges, which contradicts with the compactness of K.
By the fact just proved and the uniform continuity of the function f,

Ve > 0,36 > 0,3z1,...,2, € K,Vx € K, 3 > 1,d(x,z;) <6, |f(x) — flz;)| <e.

Now put B; = Bs(z;) and expand X = (B;UB{)N---N (B, UBS), which yields

the decomposition
on

X::LL%LM31U~-UBHQ
j=2
For each 2 < j < 2", choose so that a; = x; (z; € A;) and let

_ ) flay) ifzeA; (2<)<2n),
Jela) = {0 ifze(BLU---UB,)".

Then f. € Sx ® Sy and we obtain ||f — fc||eo < €. O
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Theorem 10.3. Consider a fibered integration system (7 : Q — X, F, (L, u), {(Lg, i) })-

(i) Let f € M(F)? Then fl|r-1(z) € M(Lw)'{ for any = € X, the fibered
integral

/ £() ()
=1 (z)

belongs to M (L)T as a function of x and the following holds.

1= ( | f(w)uz(dw)> plde).

(ii) For an integrable function f € M(F)N F!, there exists a null set N C X
such that 2 € X \ N implies f|.-1(,) € M(L,) N L}, the function

X\N3ae F() 1 (d)

71 (z)

belongs to M (L) N L' and the following holds.

1= ( [ f(w)m(czm) ().

Proof. (i) By the o-finiteness 1 € M(F)" of F, there exists a function ¢ € FT+
satisfying 1g < ¢ (Lemma?7.6 (iii)). If we choose a sequence ¢, € F'* so that
én T ¢ and set @, = 1g A ¢y, then ¢, € M(F) N F! and ¢, T 1q.

Let M,, be the set of functions in [0, ¢,] which meets the conclusion of the
statement in (i), then M,, is a monotone class containing FN [0, ¢,]. In fact, it is
closed under the limit of increasing sequences clearly. For the limit of decreasing
sequences, we can reduce it to the case of increasing sequences by taking the
difference of ¢, < ¢, with ¢, € FT. Consequently, by Lemma7.6, we have
M, D M(F)NI0,vy].

Next, for f € M(F)?7 put fr, = f Apn. Then f, € M(F) N[0, p,] satisfies
the conclusion in (i) and so does f by the monotone convergence theorem applied
to fu T f.

(ii) From the decomposition f = f Vv 0— (—f) V0, the problem is reduced to
the case f € M(L)*, which follows from Proposition 9.7 (ii) and the fact

( [ e Mw(dw)> p(de) = I(f) < +o0

obtained from (i). O

Example 10.4. Here is an example of fibered integration system: Let 2 = R?,
X=R X=R,7:0Q5 (t,z) =t e— X, F =C.(Q), L = C.(X), and
Ly = C.({t} x R) = C.(R) be an integration system on 7~ !(t) = {t} x R 2R
specified by

L_o—a*/4tgy ift >0 o
dx) = ¢ VAnt ' I :/ dt/ t,x dz).
He(dz) {(5 x) otherwise, /) —oo ]Rf( ) pe(dz)
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Theorem 10.5 (Lebesgue-Fubini-Tonelli). Consider the repeated integral I on
F = Sx ® Sy in a repeated integration system.

(i) We have M(Lx)® M(Ly) = M(Sx)® M(Sy) C M(F).
(ii) Let f € M(F)?' Then f(z,-) € M(Ly)?— for x € X, / f(z,y) py (dy)
Y
belongs to M (L X)?r as a function of z, and the following holds.
1) = [ (o) [ i fa.n)

Similar for the repeated inegration system for which the role of X and Y
is interchanged.

(iii) Let f € M(F)N F'. Then there exists a null set Ny C X such that
f(z,-) € M(Ly) N L} for z € X \ Ny, /f(x,y),uy(dy) belong to
%
M(Lx) N L% as a function of z and the following holds.

1(f) = /X ix (dz) /Y iy (dy) f (2. y).

Similar for the repeated inegration system for which the role of X and Y
is interchanged.

Corollary 10.6 (Reproducing Property of Lebesgue Measures). Let f € LY(R™1")
be an integrable function. Then there exists a null set N C R™ such that
f(z,:) € LY(R™) for € R™ \ N, the function

RU\Nzam [ fa)dy

belongs to L'(R™) up to null functions and the following holds.

/RW f(x,y) dady = / . ( /R flayy) dy> iz,

Example 10.7.

oo oo o0 1
/ / €7t67t$2 dtdw = / 5 1 dx - E,
0 0 0 xr + 1 2

oo oo 9 oo 1
/ / e~ te™ " dadt = C/ e t— dt = 20°.
o Jo 0 Vit

o 2 1 [ 1
Cz/ e Y dyzf/ e t—dt.
0 2 Jo Vit

Exercise 68. Check that the repeated integration formula can be applied to
the double integral ( ¢ > 0 being a parameter)

/ / e~ "Ysinx dxdy
t Jo
and derive the following.

o .
_,.sinz T

et dr = — — arctant.
0 2

Here

T
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Exercise 69. * For « € R and 8 > 0,

_|z|P on"/2 n—o :
/ ezl dazz{ﬁr("/2)r(ﬁ> if a < n,
R

|| +00 if « > n.

Exercise 70. Determine the range of real @ which satisfies

1,1 1
/ / T dzdy < +oo.
o Jo lz—yl

Exercise 71. We have checked that, for an integrable function f : R — C and
a positive real a > 0, the function

fe) =2 [ s e

is integrable and analytic satisfying lim,_ 4 fo(z) = 0 (Exercise 43, Exer-
cise 59). Show the following convergence here.

o0

Jim [ @) = L)z =0,
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