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Preface

At the present time, many strange (or singular) objects in various fields
of mathematics are known, and no working mathematician is greatly sur-
prised if he meets some objects of this type during his investigations. In
connection with strange (singular) objects, classical mathematical analysis
must be noticed especially. It is sufficient to recall here the well-known
examples of continuous nowhere differentiable real-valued functions, ex-
amples of Lebesgue measurable real-valued functions nonintegrable on any
nonempty open subinterval of the real line, examples of Lebesgue integrable
real-valued functions with everywhere divergent Fourier series, and others.

There is a very powerful technique in modern mathematics by means
of which we can obtain various kinds of strange objects. This is the so-
called category method based on the celebrated Baire theorem from general
topology. Obviously, this theorem plays one of the most important roles
in mathematical analysis and its applications. Let us recall that, according
to the Baire theorem, in any complete metric space E (also, in any locally
compact topological space E) the complement of a first category subset of
FE is everywhere dense in F, and it often turns out that this complement
consists precisely of strange (in a certain sense) elements. Many interesting
applications of the category method are presented in the excellent textbook
by Oxtoby [202] in which the deep analogy between measure and category is
thoroughly discussed as well. In this connection, the monograph by Morgan
[192] must also be pointed out where an abstract concept generalizing the
notions of measure and category is introduced and investigated in detail.

Unfortunately, the category method does not always work and we some-
times need an essentially different approach to questions concerning the
existence of singular objects.

This book is devoted to some strange functions (and point sets) in real
analysis and their applications. Those functions can be frequently met
during various studies in analysis and play an essential role there, especially
as counterexamples to numerous statements that at first sight seem to be
very natural but, finally, fail to be true in certain extraordinary situations
(see, e.g., [78]). Another important role of strange functions, with respect to

ix
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given concepts of analysis, is to show that those concepts are, in some sense,
not satisfactory and hence have to be revised, generalized, or extended in
an appropriate direction. In this context, we may say that strange functions
(point sets) stimulate and inspire the development of analysis.

The book deals with a number of important examples and constructions
of strange functions. Primarily, we consider strange functions acting from
the real line into itself. Notice that many such functions can be obtained by
using the category method (for instance, a real-valued continuous function
defined on the closed unit interval of the real line, which does not possess
a finite derivative at each point of this interval). But, as mentioned above,
there are some situations where the classical category method cannot be
applied, and thus, in such a case, we have to appeal to an appropriate
individual construction.

We begin with functions that can be constructed within the theory

ZF & DC,

where ZF denotes the Zermelo-Fraenkel set theory without the Axiom of
Choice and DC denotes a certain weak form of this axiom: the so-called
Axiom of Dependent Choices, which is enough for most domains of clas-
sical mathematics. Among strange functions whose existence can be es-
tablished in ZF & DC, the following ones are of primary interest: Cantor
and Peano type functions, semicontinuous functions that are not countably
continuous, singular monotone functions, everywhere differentiable nowhere
monotone functions, and Jarnik’s continuous nowhere approximately differ-
entiable functions.

Then we examine various functions whose constructions need essentially
noneffective methods, i.e., they need an uncountable form of the Axiom of
Choice: functions nonmeasurable in the Lebesgue sense, functions without
the Baire property, functions associated with a Hamel basis of the real line,
Sierpinski-Zygmund functions that are discontinuous on each subset of the
real line having the cardinality continuum, etc.

Finally, we consider a number of examples of functions whose existence
cannot be established without the aid of additional set-theoretical axioms.
However, it is demonstrated in the book that the existence of such func-
tions follows from (or is equivalent to) certain widely known set-theoretical
hypotheses (e.g., the Continuum Hypothesis).

Among other topics presented in this book and closely connected with
strange functions in real analysis, we wish to point out the following ones:
the construction (under Martin’s Axiom) of absolutely nonmeasurable solu-
tions of the Cauchy functional equation and their application to the measure
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extension problem raised by Banach; Egorov type theorems on the uniform
convergence of sequences of measurable functions; some relationships be-
tween the classical Sierpinski partition of the Fuclidean plane and Fubini
type theorems; the existence of a function on a second category subset of
a topological space, which cannot be extended to a function defined on the
whole space and possessing the Baire property; sup-measurable and weakly
sup-measurable functions with their applications in the theory of ordinary
differential equations.

In Chapter 22 of our book, we consider the family of all continuous non-
differentiable functions from the positions of category and measure. We
present one general approach illuminating the basic reasons which necessar-
ily imply that the above-mentioned family of functions has to be large in
the sense of category or measure. Notice that, in connection with continu-
ous nondifferentiable functions, a short scheme for constructing the classical
Wiener measure is discussed in this chapter, too, and some simple but use-
ful statements from the general theory of stochastic (random) processes are
demonstrated.

This book is based on the course of lectures repeatedly given by the au-
thor at I. Vekua Institute of Applied Mathematics of Thilisi State University
and entitled

Some Pathological Functions in Real Analysis.

These lectures (their role is played by the corresponding chapters of the
book) are, in fact, mutually independent from the logical point of view
but are strictly related from the point of view of the topics discussed and
the methods applied (such as purely set-theoretical arguments and con-
structions, measure-theoretical methods, the Baire category method, and
so forth).

The material presented in the book is essentially self-contained and,
consequently, is accessible to a wide audience of mathematicians, including
graduate and postgraduate students. For the reader’s convenience, the In-
troduction (i.e., Chapter 0) gives an overview of the subject. Here some
preliminary notions and facts are presented that are useful in our further
considerations. The reader can ignore this introductory chapter, returning
to it if the need arises. In this connection, the standard graduate-level text-
books and well-known monographs (for instance, [26], [85], [86], [92], [97],
[105], [146], [149], [153], [194], [196], [202], [212], [225]) should be pointed out
containing all auxiliary notions and facts from set theory, general topology,
classical descriptive set theory, integration theory, and real analysis.

In Chapter 0 we begin with basic set-theoretical concepts, such as bi-
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nary relations of special type (namely, equivalence relations, orderings, and
functional graphs), ordinal numbers and cardinal numbers, the Axiom of
Choice and the Zorn Lemma, some weak forms of the Axiom of Choice (es-
pecially, the countable form of AC and the Axiom of Dependent Choices),
the Continuum Hypothesis, the Generalized Continuum Hypothesis, and
Martin’s Axiom as a set-theoretical assertion which is essentially weaker
than the Continuum Hypothesis but rather helpful in various constructions
of set theory, topology, measure theory, and real analysis (cf. [18], [146]).

Then we briefly present some basic concepts of general topology and
classical descriptive set theory, such as the notion of a first category set in
a topological space, the Baire property (the Baire property in the restricted
sense) of subsets of a topological space, the notion of a Polish space, Borel
sets in a topological space, analytic (Suslin) subsets of a topological space,
and the projective hierarchy of Luzin, which treats the Borel and analytic
sets as the first two steps of this hierarchy. It is also stressed that Borel and
analytic sets have a nice descriptive structure but this feature fails to be true
for general projective sets (because, in certain models of set theory, there
exist projective subsets of the real line that are not Lebesgue measurable
and do not have the Baire property).

The final part of Chapter 0 is devoted to some classical facts and state-
ments from real analysis. Namely, we recall here the notion of a real-valued
lower (upper) semicontinuous function and demonstrate basic properties of
such functions, formulate and prove the fundamental Vitali covering the-
orem, introduce the notion of a density point for a Lebesgue measurable
set, and present the Lebesgue theorem on density points as a consequence
of the above-mentioned Vitali theorem. In addition, we give a short proof
of the existence of a real-valued continuous nowhere differentiable function,
starting with the well-known Kuratowski lemma on closed projections. Let
us emphasize once more that the problem of the existence of real-valued
continuous nondifferentiable functions, with respect to various concepts of
generalized derivative, is one of the central questions in this book. We de-
velop this topic gradually and, as mentioned earlier, investigate the question
from different points of view. However, we hope that the reader will be able
to see that the main kernel is contained in purely logical and set-theoretical
aspects of the question.

The third edition of this book differs from the first and second ones.
The text of the manuscript is essentially revised and a lot of details are
improved in order to reach a more clear presentation of the material. As
before, many exercises are included in the text. Notice that relatively dif-
ficult exercises are marked by asterisks and, quite often, are provided with
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necessary hints or explanations. They contain valuable information about
the topics discussed in the book and show deep relationships between them.

Moreover, five new chapters and two appendices are added. These new
chapters highlight the following themes: a characterization of constant func-
tions on the real line R via Dini’s derived numbers, the cardinality of first
Baire class within ZF set theory, connections between summation meth-
ods and Lebesgue nonmeasurable functions on R, the distinction between
the Riemann and Lebesgue iterated integrals, a construction (under Mar-
tin’s Axiom) of an absolute null subset of the plane R? whose orthogonal
projections on all straight lines lying in R? are absolutely nonmeasurable.

Appendix 1 is devoted to Luzin’s theorem on the existence of a primitive
for any real-valued Lebesgue measurable function on R that is finite almost
everywhere.

In Appendix 2 a construction of a Banach limit on the family of all
bounded real sequences is presented by starting with a nontrivial ultrafilter
in the power set P(N) of the set N of all natural numbers.

The Bibliography is significantly expanded by adding some relatively
recent works devoted to strange functions in real analysis and their appli-
cations.

A. B. Kharazishvili
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Chapter 0
Introduction: Basic concepts

In this introductory chapter we would like to fix the notation and present
some auxiliary facts from set theory, general topology, classical descriptive
set theory, measure theory, and real analysis. We shall systematically utilize
those facts in our further considerations.

The symbol ZF denotes the Zermelo—Fraenkel set theory, which is one
of the most important formal systems of axioms for the whole of modern
mathematics (in this connection, see [97], [146], and [153]; cf. also [26]). The
basic notions of the Zermelo—Fraenkel system are sets and the membership
relation € between them. Of course, the system ZF consists of several
axioms, which formalize various properties of sets in terms of €. We do
not present here a list of these axioms and, actually, we shall work in the
so-called naive set theory (cf. [86]).

The symbol ZFC denotes the Zermelo—Fraenkel theory with the Axiom
of Choice. In other words, ZFC is the theory ZF & AC, where AC denotes,
as usual, the Axiom of Choice (the precise formulation of AC will be given
later with several of its equivalents).

At the present time, it is widely known that ZFC theory is a basis
of modern mathematics, i.e., almost all fields of mathematics can be de-
veloped by starting with ZFC. The Axiom of Choice is a very powerful
set-theoretical assertion which implies many extraordinary and interesting
consequences. Sometimes, in order to get a required result, we do not need
the whole power of the Axiom of Choice. In such cases, it is sufficient to
apply various weak forms (versions, variants) of AC. Some of these forms
will be discussed below.

If x and X are any two sets, then the relation x € X means that x
belongs to X. In this situation, we also say that = is an element of X.

One of the axioms of set theory implies that any set y is an element of
some set Y (certainly, depending on y). Thus, the notion of an element is
equivalent to the notion of a set.

The relation X C Y means that a set X is a subset of a set Y, i.e., each
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element of X is also an element of Y.

If X CY and X # Y, then we say that X is a proper subset of Y.

If R(x) is a relation depending on an element x (or, in other words, R(z)
is a property of an element z), then the symbol {z : R(z)} denotes the set
(the family, the class) of all those elements 2 for which the relation R(z)
holds. In our further considerations we always suppose that R(z) is such
that the corresponding set {z : R(x)} does exist. For example, a certain
consequence of the axioms of ZF theory states that there always exists a
set of the type

{z : ze X & S(x)},

where X is an arbitrarily given set and S(z) is an arbitrary relation. In
this case we write {z € X : S(z)} instead of {z: 2z € X & S(x)}. Also, if
we have two relations R;(x) and Ra(x), then we write {z : Ry(x), Ra(z)}
instead of {z : R1(z) & Ra(x)}.

The symbol () denotes, as usual, the empty set, i.e., ) = {z : = # z}.

If X is any set, then the symbol P(X) denotes the family of all subsets
of X, ie., wehave P(X)={Y:Y C X}.

Notice that the existence of P(X) is stated by one of the axioms of ZF
theory (see, e.g., [97], [146], [153]). The set P(X) is also called the power
set of a given set X.

If  and y are any two elements, then the set {x,y} is defined by the
equality

{r,y}={z:2=2 VvV z=y}

and is called the unordered pair consisting of x and y. In addition, if x = y,
then the short notation {z} is used instead of {z,y} and {z} is called the
singleton whose unique element coincides with x.

The set (x,y) = {{z}, {x,y}} is called the ordered pair (or, simply, the
pair) consisting of  and y. The reader can easily check that the implication

(z,y) =@ y) = @=2"&y=1)

is valid for all elements z, y, 2/, v'.
Let X and Y be any two sets. Then, as usual,
X UY denotes the union of X and Y
X NY denotes the intersection of X and Y
X \'Y denotes the difference of X and Y;
XAY denotes the symmetric difference of X and Y, i.e.,

XAY = (X\Y)U (Y \ X).
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We also put X xY ={(x,y) :x € X, y € Y}. The set X xY is called
the Cartesian product of two given sets X and Y. In a similar way, by using
recursion, one can define the Cartesian product X; x Xo x ... x X,, of a
finite family {X;, Xo, ..., X,,} of arbitrary sets.

If X is a set, then the symbol card(X) denotes the cardinality of X.
Quite often, card(X) is also called the cardinal number of X.

w (= wp) is the first infinite cardinal (ordinal) number. In fact, w is
the cardinality of the set N = {0,1,2,...,n,...} of all natural numbers.
Sometimes, it is convenient to identify the sets w and N and we always
assume such an identification in our further considerations (cf. [97], [146],
[153]).

A set X is finite if card(X) < w; accordingly, X is infinite if card(X) > w.

A set Y is (at most) countable if card(Y) < w; accordingly, Y is un-
countable if card(Y) > w.

For an arbitrary set E, we put:

[E]<“ = the family of all finite subsets of E;

[E]=“ = the family of all countable subsets of E.

wy is the first uncountable cardinal (ordinal) number. Notice that w;
is often identified with the set of all countable ordinal numbers (countable
ordinals).

Various ordinal numbers (ordinals) are denoted by symbols «, 3, v, &,

¢ My een s

Let a be an ordinal number. We say that « is a limit ordinal if
a=sup{f : B <a}.

The cofinality of a limit ordinal « is the smallest ordinal £ such that
there exists a family {a¢ : ¢ < £} of ordinals satisfying the relations

(V¢ < &(ae < ), a=sup{ac : (<&}

The cofinality of a limit ordinal « is denoted by the symbol cf ().

Clearly, we have the inequality cf(a) < « for all limit ordinals «.

A limit ordinal number « is called a regular ordinal if cf(a) = «a.

Accordingly, a limit ordinal number « is called a singular ordinal if
cf(a) < a.

Starting with the definitions of regular and singular limit ordinals, one
can define, in the usual manner, regular infinite cardinals and singular infi-
nite cardinals. For example, w and w; are regular ordinals (cardinals) and
w,, is a singular ordinal (cardinal).

As mentioned above, in many considerations it is convenient to identify
every ordinal o with the set of all those ordinals which are strictly less
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than «. Such an approach to the theory of ordinal numbers is due to von
Neumann (see, e.g., [97], [146]). It is also convenient to identify every
cardinal £ with the smallest ordinal number « such that card(a) = k.

If  is an arbitrary infinite cardinal number, then the symbol ™ denotes
the smallest cardinal among all those cardinals which are strictly greater
than k. For example, we have w' = wy, wy = (w1) 7, ... .

The symbol Z denotes the set of all integers.

The symbol Q denotes the set of all rational numbers.

The symbol R denotes the set of all real numbers.

If the set R is equipped with its standard structures (order structure,
algebraic structure, topological structure), then R is usually called the real
line. This object is basic for classical mathematical analysis. The so-called
extended real line R* = {—oo} UR U {400} is also frequently used in
different topics of real analysis.

The symbol ¢ denotes the cardinality of the continuum, i.e., we have

c =2%=card(R).

The Continuum Hypothesis (denoted CH) is the assertion ¢ = wy.

The Generalized Continuum Hypothesis (abbreviation GCH) asserts
that 2= = w441 for all ordinals a.

At the present time, it is well known that ZFC theory is consistent if
and only if both theories

ZFC & (the Continuum Hypothesis),

ZFC & (the negation of the Continuum Hypothesis)

are consistent (see, e.g., [97], [146]). Moreover, it is also well known that
ZFC theory is consistent if and only if the theory

ZFC & (c is a singular cardinal)

is consistent. More precisely, it was established that, for an infinite cardinal
number w, satisfying the relation cf(w,) > w, there exists a model of ZFC
in which we have the equality ¢ = w,. Actually, if one starts with an
arbitrary countable transitive model of ZFC (strictly speaking, of a relevant
fragment of ZFC) satisfying the Generalized Continuum Hypothesis, then
the above-mentioned equality is true in a certain Cohen model of ZFC
extending the original model (for details, see [97], [146]).

The Generalized Continuum Hypothesis holds in a special model of set
theory, first constructed by Godel. This model is called the Constructible
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Universe of Gddel and usually denoted by L. Actually, the Constructible
Universe L is a subclass of the well-known von Neumann Universe, which
is a natural model of set theory. Various facts and statements concerning L
are discussed in [97] and [146] (see also [18]). It is reasonable to notice here
that, in L, some effectively defined subsets of the real line are bad from the
point of view of Lebesgue measure and Baire property (i.e., they are not
measurable in the Lebesgue sense and do not possess the Baire property).

Let n be a fixed natural number. The symbol R™ denotes, as usual,
the n-dimensional Euclidean space. If n = 0, then R" is the one-element
set consisting of zero only. If n > 0, then it is sometimes convenient to
consider R"™ as a vector space V over the field Q of all rational numbers.
According to a fundamental statement of the theory of vector spaces (over
arbitrary fields), there exists a basis in the space V (see, e.g., [52] where
more general assertions are discussed for universal algebras). This basis is
usually called a Hamel basis of V. Obviously, the cardinality of any Hamel
basis of V' is equal to the cardinality of the continuum. Notice also that the
existence of a Hamel basis of V' cannot be established without the aid of
uncountable forms of the Axiom of Choice, because the existence of such a
basis immediately implies the existence of a subset of R nonmeasurable with
respect to the standard Lebesgue measure A given on R. Some nontrivial
applications of Hamel bases will be discussed in Chapter 11 of this book.

Let X and Y be any two sets. A binary relation between X and Y is an
arbitrary subset G of the Cartesian product of X and Y, i.e., G C X x Y.
In particular, if we have X =Y, then we say that GG is a binary relation on
the base (ground) set X. For any binary relation G C X x Y, we put

pri(G) ={z : F)(z,y) € @)}, pra(G) ={y = (Fo)((w,y) € G)}-

It is clear that G C pry(G) X pry(G).
The Axiom of Dependent Choices is the following set-theoretical state-
ment:

If G is a binary relation on a nonempty set X and, for each element
x € X, there exists an element y € X such that (z,y) € G, then there
exists a sequence (2o, X1, ..., Tp, ...) of elements of X, such that

(Vn € N)((zpn, Tni1) € G).

The Axiom of Dependent Choices is usually denoted by DC. Actually,
the statement DC is a weak form of the Axiom of Choice. This form is
completely sufficient for most fields of classical mathematics: geometry of a
finite-dimensional Euclidean space, mathematical analysis on the real line,
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Lebesgue measure theory, etc. We shall deal with the axiom DC many
times in our further considerations and we shall discuss some nontrivial
applications of this axiom.

It was established by Blair that the following two assertions are equiva-
lent in ZF theory:

(a) the Axiom of Dependent Choices (DC);

(b) no nonempty complete metric space is of first category on itself (the
classical Baire theorem).

In connection with the equivalence of (a) and (b), see Exercise 1 for this
chapter.

Let X be an arbitrary set. A binary relation G C X x X is called an
equivalence relation on X if the following three conditions hold:

(1) (z,z) € G for all elements = € X;

(2) (z,y) € G and (y,z) € G imply (z,2) € G;

(3) (z,y) € G implies (y,x) € G.

If G is an equivalence relation on X, then the pair (X, G) is called a set
equipped with an equivalence relation. In this case, the set X is also called
the base (ground) set for the given equivalence relation G.

Obviously, if G is an equivalence relation on X, then we have a partition
of X canonically associated with G. This partition consists of the sets G(z),
where x ranges over X and G(z) denotes the section of G' corresponding to
z, i.e.,, G(z) is defined by the formula G(x) = {y : (z,y) € G}.

Conversely, every partition of X canonically determines an equivalence
relation G on X. Namely, one may put (z,y) € G if and only if 2 and y
belong to the same element of the partition.

Let X be an arbitrary set and let G be a binary relation on X. It is said
that G is a partial order on X if the following three conditions hold:

(i) (z,z) € G for each element x € X;

(ii) (z,y) € G and (y, 2) € G imply (x,2) € G;

(iii) (x,y) € G and (y,x) € G imply = = y.

Suppose that G is a partial order on a set X. As usual, we write z <y
iff (z,y) € G. The pair (X, <) is called a set equipped with a partial order
(or, simply, a partially ordered set). The set X is called the base (ground)
set for the given partial order <.

Let (X, <) be a partially ordered set and let « and y be any two elements
of X. We say that x and y are comparable (with respect to <) if x <y or
y < x. According to this definition, we say that z and y are incomparable
ifx Ly andy £ x.

Further, we say that elements x and y of X are consistent (in X) if there
exists an element z of X such that z < x and z < y. Now, it is clear that
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elements z and y of X are inconsistent (in X) if there does not exist an
element z of X having the above property.

Obviously, if x € X and y € X are inconsistent, then they are incompa-
rable. The converse assertion is not true in general.

A subset Y of X is called a chain in X (or a subchain of X) if any two
elements of Y are comparable with respect to <.

A subset Y of X is called an antichain in X if any two distinct elements
of Y are incomparable with respect to <. In this case, Y is also called a
free subset of X with respect to <.

A subset Y of X is called consistent if, for any two elements y; and yo
of Y, there exists an element y of Y such that y < y; and y < y. From
this definition it immediately follows, by induction, that if a nonempty set
Y C X is consistent, then, for every finite set {y1, y2, ... ,yn} C Y, there
exists y € Y satisfying the relations y < y1, ¥y < ya2, ..., y < yn.

A subset Y of X is called totally inconsistent if any two distinct elements
of Y are inconsistent in X.

The following definition is important for modern set theory and its var-
ious applications to general topology and measure theory (see, e.g., [97],
[146]).

We say that a partially ordered set (X, <) satisfies the countable chain
condition (or the Suslin condition) if every totally inconsistent subset of X
is at most countable.

We say that a subset Y of a partially ordered set (X, <) is coinitial in X
if, for each element x of X, there exists an element y of Y such that y < x.

Martin’s Axiom is the following set-theoretical statement:

If (X, <) is a partially ordered set satisfying the countable chain condi-
tion and F is a family of coinitial subsets of X, such that card(F) < c, then
there exists a consistent subset Y of X which intersects every set from the
family F, ie., (VZ € F)(Y NZ #0).

Martin’s Axiom is usually denoted by MA. One can easily show that the
Continuum Hypothesis CH implies Martin’s Axiom. On the other hand, it
was established by Martin and Solovay that if the theory ZFC is consistent,
then the theory

ZFC & MA & (the negation of CH)

is consistent, too (see [97] or [146]). Moreover, it was established that Mar-
tin’s Axiom is a set-theoretical statement much weaker than the Continuum
Hypothesis, because it does not bound from above the size of the contin-
uum. At the present time, many applications of Martin’s Axiom to the
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theory of infinite groups, to general topology, to measure theory and real
analysis are known (see, e.g., [12], [18], [47], [48], [66], [83], [114], [131],
[146], [230]). Some nontrivial applications of MA will be discussed below.
Notice, in addition, that MLA can also be formulated in purely topological
terms (see [18], [146]).

Let (X, <) be again a partially ordered set. We say that (X, <) is a
linearly ordered set if any two elements of X are comparable with respect
to <. A linearly ordered set is also called a chain.

An element z of a partially ordered set (X, <) is called maximal if, for
each element y of X, we have the implication z < y = = y. In a similar
way one can define a minimal element of X.

The next set-theoretical statement is a well-known equivalent of the Ax-
iom of Choice, formulated in terms of partially ordered sets. This statement
is usually called the Zorn lemma (or the Kuratowski—Zorn lemma).

Let (X, <) be a partially ordered set such that each subchain of X is
bounded from above. Then there exists at least one maximal element in X.
Moreover, if x is an arbitrary element of X, then there exists at least one
maximal element y in X satisfying the inequality x < y.

Sometimes, it is convenient to apply the Zorn lemma instead of the
Axiom of Choice whose standard formulation looks as follows:

For any family Z of nonempty sets which pairwise have no common
elements, there exists a set Z such that every set from Z has one and only
one common element with Z.

The proof of the fact that AC is equivalent to the Zorn lemma (within
ZF theory) is not difficult and can be found in many textbooks (see, e.g.,
[107] or [153]).

Let (X, <) be a partially ordered set and let € X. We say that x is
a smallest (first, least) element of X if < y for all y € X. In a similar
way we can define a largest (last, greatest) element of X. It is easy to
check that a smallest (respectively, largest) element of X is unique. More-
over, the smallest (respectively, largest) element of X is a unique minimal
(respectively, unique maximal) element of X.

We say that a partially ordered set (X, <) is well-ordered if any nonempty
subset of X, equipped with the induced order, has a smallest element.

Obviously, every well-ordered set is linearly ordered, but not conversely.

Well-ordered sets are very important in the class of all partially ordered
sets, because one can directly apply the principle of transfinite induction
and the method of transfinite recursion to well-ordered sets.
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It is known that, for every well-ordered set (X, <), there exists a unique
ordinal number « such that (X, <) and « are isomorphic as partially ordered
sets. Thus, without loss of generality, well-ordered sets can be identified
with corresponding ordinal numbers.

Let (X, <) be an arbitrary linearly ordered set. It is not difficult to
prove, by using the Zorn lemma, that there exists a set Y C X well-ordered
with respect to the induced order and cofinal in X (i.e., for each element z
of X, there is an element y of Y such that x < y).

This fact immediately implies that the Zorn lemma can be formulated
in its weaker version:

Let (X, <) be a partially ordered set such that every well-ordered subset
of X is bounded from above. Then there exists a maximal element in X.
Moreover, if x is an arbitrary element of X, then there exists a maximal
element y in X such that = <y.

Now, we shall consider some simple facts concerning the fundamental
notion of a partial function (partial mapping).

Let X and Y be any two sets. Suppose that G is a binary relation
between X and Y, i.e., G C X x Y. We say that G is a functional graph if
the implication ((z,y) € G & (x,y') € G) = (y = y') holds for all elements
x, y, y'. It is easy to see that a binary relation G C X x Y is a functional
graph if and only if (Vz)(card(G(z)) < 1).

We say that a triple ¢ = (G, X,Y) is a partial function (or a partial
mapping) acting from X into Y if G is a functional graph and G C X x Y.
In this case, we also say that the set G is the graph of a partial function g.
Quite often, it is convenient to identify a partial function with its graph.

Furthermore, we say that a triple g = (G, X,Y’) is a function (mapping)
acting from X into Y if g is a partial function acting from X into Y and
X = pry(G). In this case, we also write g : X — Y. If x is an arbitrary
element of X, then the symbol g(x) denotes the unique element y of Y for
which (z,y) € G. The element g(z) is called the value of g at z. Hence we
can write

g x—gx) (xe X, glz) €Y).

One may use a similar notation for any partial function ¢ = (G, X,Y),
too. For example, it is sometimes convenient to write g : X — Y for this
partial function. But it should be emphasized that the symbol g(z) can be
applied only in the case when z € pry(G).

Let ¢ = (G, X,Y) be again a partial mapping acting from X into Y.

If AC X, then we put g(4) = {g(z) : z € pr;(G) N A}. The set g(A)
is usually called the image of A under (with respect to) g. Obviously, one
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can introduce, by the same definition, the set g(A) for an arbitrary set A.

If B CY, then we put g-'(B) = {z : « € pry(G), g(x) € B}. The
set g~1(B) is usually called the pre-image of B under (with respect to) g.
Clearly, one can introduce, by the same definition, the set g~!(B) for any
set B.

If A is a subset of X, then the symbol g|A denotes the restriction of g to
this subset, i.e., gJA = (GN (A xY),AY). Evidently, the same definition
can be applied to an arbitrary set A.

We say that a partial function g is an extension of a partial function f
if f is a restriction of g.

Let g be a partial function whose graph is G.

The set pry(G) is called the domain of g. It is denoted by dom(g).

The set pry(G) is called the range of g. It is denoted by ran(g).

Obviously, we have the equality ran(g) = g(dom(g)).

We say that a partial function ¢ = (G, X,Y) is an injective partial
function (or, simply, injection) if the implication g(z) = g(2’) = = = 2/
holds true for all elements x and z’ from the domain of g.

If g = (G, X,Y) is injective, then we can consider a partial function g~
acting from Y into X, whose graph is G~ = {(y,z) : (z,y) € G}. This
partial function is called the partial function inverse to g.

We say that g = (G, X,Y) is a surjective partial function (or, simply, a
surjection) if the equality ran(g) =Y is fulfilled.

Finally, we say that a function g = (G, X,Y) is a bijective function (or,
simply, a bijection) if g is an injection and a surjection simultaneously. In
this case, we also say that g is a one-to-one correspondence between the sets
X and Y.

A transformation of a set X is an arbitrary bijection acting from X onto
X. The set of all transformations of X becomes a group with respect to the
natural operation o of composition of transformations. This group is called
the symmetric group of X and denoted by the symbol Sym(X).

The group Sym(X) is universal in the following sense: if (T',-) is an
abstract group such that card(I') < card(X), then there exists a subgroup
of Sym(X) isomorphic to (T, -).

1

Suppose now that 7 is a set and g is a function with dom(g) = I. Then
we say that (g(i))ier (or {g(¢) : i € I'}) is a family of elements indexed by I.
In this case, we also say that I is the set of indices of the above-mentioned
family.

Moreover, suppose that E is a fixed set and, for each index ¢ € I, the
element g(7) coincides with a subset F; of E. Then we say that {F; : i € I'}
is an indexed family of subsets of E. Actually, in such a case, we have a
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certain mapping F : I — P(E) where P(E) denotes the family of all subsets
of E. A mapping of this type is usually called a set-valued mapping (or a
multi-valued mapping). As we know, the graph of F' is the set

{G,F(i) : ieI}CIxP(E).

But if one treats F' as a set-valued mapping, then it is sometimes useful to
consider another notion of the graph of F'. Namely, the graph of a set-valued
mapping F' is (by definition) the set {(i,e) € I x F:e € F(i)}.

The concept of a set-valued mapping is more general (in some sense)
than the concept of an ordinary mapping.

Indeed, every ordinary mapping f : X — Y can be regarded as a set-
valued mapping Fy : X — P(Y) of a special type:

F(e) ={f(x)} (zeX).

In this way we come to a canonical one-to-one correspondence between all
ordinary mappings f acting from X into Y and all set-valued mappings
F: X — P(Y) satistying the condition (Va € X)(card(F(x)) = 1).

Evidently, there are various set-valued mappings canonically associated
with the given ordinary mapping f : X — Y. For instance, we can define
a set-valued mapping F/ : Y — P(X) by the following formula:

Fly)=f"'y) (eY).
Let {X; :4i € I} be a family of sets. In the usual way, the union
U{X; ciell={z:(Tiel)xeX;)}
of this family is introduced. If T # (), then one may define the intersection
MX; :iell={z:Viel)(z e X;)}

of this family. Further, if J is an arbitrary subset of I, then {X; : i€ J}
is called a subfamily of the family {X; : ¢ € I'} (in fact, a subfamily of a
given family is some restriction of the function determining this family).

We say that a family of elements {x; : i € I} is a selector of a family
of sets {X; : i € I} if the relation (Vi € I)(z; € X;) holds true. A selector
{z; : i € I} is called injective if the corresponding function

T — X (ie], IleXZ)

is injective.



“K29544” — 2017/8/24

12 CHAPTER 0

The set of all selectors of a given family {X; : ¢ € I} is called the
Cartesian product of this family and denoted by the symbol [[{X; : i € I}.

We recall that a family of sets {X; : ¢ € I} is disjoint if the equality
X; N X; = 0 holds for all indices i € I, j € I, i # j. Every selector of such
a family is trivially injective.

Let X and Y be any two sets. The symbol YX denotes the set of all
mappings acting from X into Y. Obviously, the set YX can be regarded as
a particular case of the Cartesian product of a family of sets.

In fact, the Axiom of Choice states that the relation (Vi € I)(X; # 0)
implies the relation [[{X; : ¢ € I} # 0. Kelley demonstrated in [106] that
within ZF theory the Axiom of Choice is equivalent to the statement that
the product space of an arbitrary family of quasi-compact topological spaces
is quasi-compact, too. For more details about this equivalence, see Exercise
6.

The countable form of the Axiom of Choice is the restriction of this
axiom to all countable families of sets:

If {X,, : n € w} is an arbitrary countable family of nonempty pairwise
disjoint sets, then there exists a selector of {X,, : n € w}.

Obviously, the countable form of the Axiom of Choice is a weak version
of this axiom. It is not difficult to show within ZF theory that

(*) DC implies the countable form of AC;

(**) the countable form of AC is sufficient to prove the equivalence of
the Cauchy and Heine definitions of the continuity of a partial function
f:R — R at a point ¢ € dom(f);

(***) the countable form of AC implies that the union of a countable
family of countable sets is a countable set.

Actually, the countable form of the Axiom of Choice is completely suffi-
cient for classical mathematical analysis, Euclidean geometry, and even for
elementary topology of point sets in R™.

Now, we are going to present some notions and facts from general topol-
ogy (these facts will be needed for our further purposes).

We recall that a topological space is any pair (E, T) where E is a ground
set and T is a topology (or a topological structure) defined on E (see [27],
[64], [107]).

If 7 is fixed in our considerations, then we simply say that E is a topo-
logical space.

Let E be a topological space and let X be a subset of E. We put

cl(X) = the closure of X;

int(X) = the interior of X;
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bd(X) = the boundary of X.

Consequently, closed subsets of E are all those sets X C E for which we
have cl(X) = X, and open subsets of E are all those sets Y C E for which
we have int(Y) =Y.

We say that a set X C F is an Fy-subset of E if X can be represented
as the union of a countable family of closed subsets of F.

We say that a set Y C E is a Gs-subset of E if Y can be represented as
the intersection of a countable family of open subsets of F.

The Borel o-algebra of a topological space E is the o-algebra of subsets
of E/, generated by the family of all open sets in E. This o-algebra is denoted
by the symbol B(E). Obviously, one may say that B(F) is generated by the
family of all closed subsets of E. Elements of B(F) are called Borel subsets
of a space E.

In most cases below we assume (without special pointing out) that, for
topological spaces E which are under consideration, the following property
is valid: all singletons in F are closed (hence, Borel) in E.

We also recall that a topological space E is Lindelof if any open covering
of E contains a countable subcovering. Evidently, every quasi-compact
space (see Exercise 6) is Lindelof. In addition, any topological space with a
countable base is Lindelof (and, moreover, is hereditarily Lindelof).

We say that a topological space E is Polish if E is homeomorphic to a
complete separable metric space.

We have the following topological characterization of all Polish spaces: a
topological space F is Polish if and only if it is homeomorphic to a Gs-subset
of the Hilbert cube [0,1]“ (see, e.g., [64], [149], [202]).

We say that a metrizable topological space E is an analytic (or Suslin)
space if E can be represented as a continuous image of a Polish space. There
is also another definition of analytic spaces starting with the so-called (A)-
operation applied to the family of all closed subsets of a Polish space (for
the concept of (A)-operation and its basic properties, see [105], [149], [153],
[167], [169]).

Let X be a Polish topological space. The family of all analytic subsets
of X is denoted by the symbol A(X). This family is closed under count-
able unions and countable intersections. Moreover, we have the inclusion
B(X) C A(X). If a given Polish space X is uncountable, then the inclusion
mentioned above is proper. This classical result is due to Suslin (for a proof,
see [105], [149] or Chapter 1 of the present book).

Another important result, due to Alexandrov and Hausdorff, states that
any uncountable analytic set A C X contains a subset which is homeo-
morphic to the Cantor discontinuum {0,1}*. Consequently, the equality
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card(A) = c holds. In particular, for each uncountable Borel set B C X,
we also have the equality card(B) = ¢ (the proofs of these statements can
be found in [105] and [149]).

Let E be a topological space and let p be a measure given on F.

We recall that p is a Borel measure (on E) if dom(u) = B(E).

We also say that p is a Radon measure on a Hausdorff topological space
E if p is o-finite, dom(u) = B(E), and, for each Borel subset B of F, the
relation

w(B) =sup{u(K) : K C B, K is compact}

holds true.

Finally, we say that a Hausdorff topological space E is a Radon space if
every o-finite Borel measure on E is Radon.

According to the well-known result from topological measure theory, all
Polish spaces turn out to be Radon spaces. More generally, any analytic
space is Radon. In addition, if F is a Polish space and A is an arbitrary
analytic subset of F, then the space E'\ A is Radon, too. In other words,
all co-analytic subsets of a Polish space are Radon. For more information
about Radon measures and Radon spaces, see, e.g., [23], [28], [57], [90],
[105], [196]. These measures and spaces play an important role in various
questions of mathematical analysis and probability theory.

Let X and Y be any two topological spaces and let f be a mapping
acting from X into Y. We say that f is a Borel mapping if, for each Borel
subset B of Y, the pre-image f~!(B) is a Borel subset of X.

Clearly, every continuous mapping acting from X into Y is a Borel
mapping. Also, the composition of Borel mappings is a Borel mapping.

We say that a mapping f : X — Y is a Borel isomorphism from X onto
Y if f is a bijection and both mappings f and f~! are Borel. In this case,
we say that the spaces X and Y are Borel isomorphic.

Obviously, if two topological spaces are homeomorphic, then they are
Borel isomorphic. The converse assertion is not true in general.

Let Z be a Borel subset of a Polish topological space, let Y be a metriz-
able topological space, and let f be an injective Borel mapping acting from
Z into Y. Then the image f(Z) is a Borel subset of Y. Consequently, the
family of all Borel subsets of a Polish space E is invariant under the family
of all injective Borel mappings acting from E into F.

More generally, let Z be a Borel subset of a Polish space, Y be a metriz-
able topological space, and let f: Z — Y be a Borel mapping such that

(Vy € Y)(card(f ' (y)) < w).
Then the set f(Z) is Borel in Y (see [105], [149], [167], [169]).
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This profound result will be essentially used in Chapter 18 of the present
book, which is devoted to bad functions given on second category sets.

The above-mentioned facts are rather deep theorems of classical descrip-
tive set theory and their proofs are heavily based on the so-called separation
principle of analytic sets (for details, see again [105], [149], [167], [169]).

We also have the following important result:

If X and Y are any two uncountable Borel subsets of a Polish topological
space F, then there exists a Borel isomorphism from X onto Y.

Because all infinite countable subsets of a Polish space E are Borel sets,
trivially being Borel isomorphic to each other, one can easily deduce from
the result mentioned above that, for any Borel subsets X and Y of E, these
two conditions are equivalent:

(") card(X) = card(Y);

(") X and Y are Borel isomorphic.

Unfortunately, we do not have (in ZFC theory) the analogous nice equiv-
alence for analytic subsets of Polish topological spaces.

Notice also that if Z is a Borel subset of a Polish topological space and
f is a Borel mapping acting from Z into a Polish space E, then the image
f(Z) is an analytic subset of E.

The theory of Borel subsets and analytic subsets of Polish topological
spaces is considered in detail in the fundamental monograph by Kuratowski
[149] (see also [105], [167], [169]).

Let F be an arbitrary Polish topological space. We define the classes

Pro(E), Pri(E), .., Pro(E),

of subsets of E by recursion. Namely, first of all, we put Pro(E) = B(FE).
Suppose now that, for a natural number n > 0, the class Pr,_1(FE) has al-
ready been defined. If n is an odd number, then, by definition, Pr,, (E) is the
class of all continuous images (in F) of sets from the class Pr,_1(E). If n is
an even number, then, by definition, Pr,, (E) is the class of all complements
of the sets from the class Pr,_1(E).

Finally, we put Pr(E) = U{Pr,(F) :n < w}.

Sets from the class Pr(E) are called projective subsets of a space FE.
The notion of a projective set was introduced by Luzin and, independently,
by Sierpinski in 1925. At the present time, there are many remarkable
works devoted to the theory of projective sets. Elements of this theory
are presented in the monograph by Kuratowski mentioned above (a more
detailed discussion of logical aspects of this subject can be found in [18],
[37], [97], [101], [105], [153], [169]).
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We thus see that Borel subsets of F (i.e., sets from the class Pro(E))
and analytic subsets of E (i.e., sets from the class Pry(F)) are very special
cases of projective sets.

Notice that many natural problems concerning projective sets cannot be
solved in ZFC theory. For example, it cannot be proved in ZFC that each
uncountable set from the class Pry(R) contains a subset homeomorphic to
the Cantor discontinuum, and it cannot be proved in ZFC that each set
from the class Prs(R) is measurable in the Lebesgue sense (or possesses the
Baire property).

Now, let us recall some elementary facts about the Baire property of
subsets of general topological spaces.

Let F be an arbitrary topological space.

We say that a set X C E is nowhere dense (in E) if int(cl(X)) = 0.

For example, if V' is any open subset of E, then the set bd(V') is nowhere
dense in E.

We say that aset X C F is a first category subset of E (or X is a meager
subset of E) if X can be represented in the form X = U{X,, : n € w}, where
all X,, (n € w) are nowhere dense subsets of E.

We say that a set X C F is of second category in F if X is not of first
category in FE.

Finally, we say that a set X C E is residual (co-meager) in E if the set
E\ X is of first category in E.

The family of all first category subsets of E is denoted by the symbol
K(E). If E is not a first category space, then KC(E) forms a certain o-ideal of
subsets of F/, which plays an important role in many questions of functional
analysis and general topology.

We say that a set X C E has (possesses) the Baire property in E if X
can be represented in the form X = (UUY)\ Z, where U is an open subset
of F and both Y and Z are first category subsets of E.

It is easy to check that a set X C E has the Baire property if and only
if X can be represented in the form X = VAP, where V is an open subset
of F and P is a first category subset of E.

The family of all those subsets of a space F, which possess the Baire
property in E, is denoted by the symbol Ba(E).

Obviously, Ba(F) coincides with the o-algebra of subsets of E generated
by the family 7 (E)UK(E), where T (E) is the topology of E (i.e., the family
of all open subsets of E). Hence we have the inclusion B(E) C Ba(E). As
a rule, this inclusion is proper. But there are some interesting examples of
topological spaces E for which this inclusion becomes the equality.

For instance, if E is a classical Luzin subset of R everywhere dense in R,
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then we have K(E) = [E]=¥. Consequently, in this case, we trivially obtain
the equality B(E) = Ba(E). Extensive information on Luzin subsets of R
is contained in [105], [145], [149], [184], [192], and [202]. We shall deal with
Luzin sets in subsequent sections of this book. At the moment, we only
wish to notice that the existence of Luzin subsets of R cannot be proved in
ZFC theory. On the other hand, the existence of such subsets of R easily
follows from the Continuum Hypothesis (see Chapter 13).

Another interesting example (within ZFC theory) of a topological space
E, for which the equality B(F) = Ba(F) holds, can be obtained if one takes
the set of all real numbers equipped with the so-called density topology (see
information on this topology in [184], [202], [266]). We shall consider in the
sequel some elementary properties of the density topology.

It can be proved that the Baire property and the measurability of sets are
preserved under (A)-operation (see, for instance, [105], [149], [225]). This
gives, in particular, that all analytic subsets of a Polish space E possess the
Baire property and are universally measurable in F (the latter means that
they are measurable with respect to the completion of any o-finite Borel
measure on F).

Concerning measure and category, let us mention two important conse-
quences of Martin’s Axiom that will be often applied in the present book.
Namely, under this axiom, the o-ideal L(R) of all first category subsets of
R and the o-ideal Z(\) of all Lebesgue measure zero subsets of R are c-
additive. In other words, the union of strictly less than ¢ members of L(R)
(respectively, of Z())) is again a member of K(R) (respectively, of Z(X)).

This also yields, under the same axiom, that the o-algebra Ba(R) of sub-
sets of R with the Baire property and the o-algebra dom(\) of all Lebesgue
measurable subsets of R are c-additive (for more details, see [18], [43], [97]).

Let E be again an arbitrary topological space and let X be a subset of
E. We say that X has the Baire property in the restricted sense if, for each
subspace Y of F, the set X NY has the Baire property in the space Y.

Clearly, the family of all subsets of a space E, having the Baire property
in the restricted sense, is a o-algebra of subsets of E. We denote this o-
algebra by Bar(E). Obviously, we have the inclusion Bar(E) C Ba(E). It
is also easy to check that B(E) C Bar(FE). Moreover, it can be shown that
A(E) C Bar(E), i.e., all analytic subsets of E have the Baire property in
the restricted sense (see, for instance, [149]).

Notice that, for the class of all complete metric spaces, the Baire prop-
erty in the restricted sense is a topological invariant, i.e., if £ and E’ are
two complete metric spaces, X C E has the Baire property in the restricted
sense, and Y C E’ is a homeomorphic image of X, then Y also has the
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Baire property in the restricted sense (see again [149]).

Let X and Y be any two topological spaces and let f be a mapping
acting from X into Y. We say that f has the Baire property if, for each
Borel subset B of Y, the set f~!(B) has the Baire property in X.

Evidently, every Borel mapping acting from X into Y has the Baire
property.

The composition of two mappings, each of which has the Baire property,
can be a mapping without the Baire property. Moreover, it is not difficult to
give an example of two functions f: R — R and g : R — R, each of which
has the Baire property, but their composition g o f does not possess this
property (the analogous phenomenon can be observed for the composition
of two Lebesgue measurable functions acting from R into R).

However, if X, Y, Z are three topological spaces, f : X — Y has the
Baire property, and ¢ : Y — Z is a Borel mapping, then g o f has the
Baire property, too.

In a similar way one can define a mapping with the Baire property in the
restricted sense. Namely, one says that f : X — Y has the Baire property
in the restricted sense if, for each Borel subset B of Y, the set f~1(B) is a
subset of X having the Baire property in the restricted sense.

It is easy to see that all Borel mappings have the Baire property in the
restricted sense.

Let X and Y be topological spaces and let F': X — P(Y). We say that
F has a closed graph if Gp = {(z,y) € X xY : y € F(z)} is a closed
subset of the product space X x Y.

It is clear that if the given set-valued mapping F' has a closed graph,
then, for each element = € X, the set F'(z) is a closed subset of the space
Y. The converse assertion is not true in general.

Set-valued mappings with closed graphs are important in different fields
of mathematics, especially in those topics which concern the existence of
fixed points of set-valued mappings (we recall that an element = € dom(F)
is a fixed point for a set-valued mapping F' if x € F(z)).

Notice that theorems on the existence of fixed points for set-valued map-
pings found many interesting applications (see, e.g., [63], [260]).

Let X and Y be again two topological spaces and let F': X — P(Y") be
a set-valued mapping. We say that F' is lower semicontinuous if, for each
point x € X, the set F(x) is closed in Y and, for any open set V C Y, the
set F~Y(V)={z € X :F(z)NV # 0} is open in X.

There are certain similarities between set-valued mappings with closed
graphs and lower semicontinuous set-valued mappings (cf., for example,
Theorem 1 below).
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For our further considerations, we need one auxiliary proposition on
closed projections. This proposition is due to Kuratowski (see, for instance,
[64], [149]) and has numerous applications in general topology and mathe-
matical analysis.

Lemma 1. Let X be a topological space, let Y be a quasi-compact
space, and let pry denote the canonical projection from X xY into X, i.e.,
the mapping pry : X XY — X is defined by the standard formula

pri((z,y)) =z ((z,y) € X xY).

Then pr; is a closed mapping, i.e., for each closed subset A of X XY, the
set pry(A) is closed in X.

Proof. Take any point z € X such that U(z) N pry(A4) # 0 for all
neighborhoods U(z) of x. We are going to show that x € pry(A). For
this purpose, it is sufficient to establish that ({z} x ¥) N A # (). Suppose
otherwise, i.e., ({x} x Y) N A = (. Then, for each point y € Y, there exists
an open neighborhood W (x,y) of the point (z,y), satisfying the relation
Wi(z,y) N A = (. We may assume that W(z,y) = U(z) x V(y), where
U(z) is an open neighborhood of x and V' (y) is an open neighborhood of y.
Because the space {z} x Y is quasi-compact, there exists a finite sequence

(ZC,yl), (.’L‘,yg), BRI (xvyn)

of points from {z} x Y, such that {W(x,y;) : 1 <4 <n} is a finite covering
of {} x Y. Let us put

Ui(z) = pry(W(z,v:)), O(z) =n{Ui(z) : 1<i<n}.

Then it is easy to check that O(z) is a neighborhood of x satisfying the
equality O(z) N pry(A) = 0. But this is impossible. So we get a contradic-
tion, and the Kuratowski lemma is proved.

Now, we want to give some applications of Lemma 1 to set-valued map-
pings. For the sake of simplicity (and motivated by the aims of mathemati-
cal analysis), we restrict our further considerations to the class of all metric
spaces, but it is not difficult to see that the results presented below remain
true in more general situations.

Theorem 1. Let X be a metric space, let Y be a compact metric space,
and let F : X — P(Y) be a set-valued mapping. Then the following two
assertions are equivalent:

(1) F has a closed graph;
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(2) for any point x € X, the set F(x) is closed in'Y and, for any closed
subset A of Y, the set F~1(A) ={x € X : F(z) N A # 0} is closed in X.

Proof. Suppose that assertion (1) is valid. Then, obviously, for each
element € X, the set F(z) is closed in Y. Now, let A be any closed
subset of Y. Tt is easy to see that F~1(A) = pr;((X x A) N GF), where
Gr denotes the graph of the given set-valued mapping F'. Clearly, the set
(X x A) N Gp is closed in the product space X x Y, as the intersection
of two closed subsets of this space. Therefore, by the Kuratowski lemma
proved above, we obtain that F~1(A) is a closed subset of the space X.
Thus, assertion (2) holds true, so the implication (1) = (2) is established.

Further, assume that assertion (2) is valid. Let us prove that Gp is
a closed subset of the product space X x Y. For this purpose, take an
arbitrary sequence {(z;,y;) : i € N} of points of the graph G, such that

limi_H_oo (,Ti,yi) = (:v,y) e X xY.

Let us show that the point (x,y) also belongs to Gr. Suppose otherwise,
i.e., (z,y) € Gp. This means, by the definition, that y & F(z). Since F(z)
is a closed set in Y, there exists a neighborhood V' (y) of y, satisfying the
relation V(y) N F(z) = 0. Furthermore, we have

hmZ%Jroon =, hmlﬁJrooyl =Y.

Without loss of generality, we may assume that y; € V(y) for all indices
i € N. Let us put A = {y} U {y; : i« € N}. Evidently, A is a closed
subset of Y. It is also clear that AN F(z) = (). On the other hand, we
have y; € F(x;) and z; € F~(A) for all i € N. Taking into account that
lim; 4 oo®; = x, and that the set F~1(A) is closed in X, we get x € F~1(A)
and F(z) N A # (0, which yields a contradiction. This contradiction shows
that our set-valued mapping F' has a closed graph. Thus, the implication
(2) = (1) is established and the proof of Theorem 1 is completed.

One can easily see that, in the proof of Theorem 1, only the implication
(1) = (2) relies essentially on the Kuratowski lemma on closed projections.
The converse implication (2) = (1) does not need this lemma. So we come
to the following result.

Let X and Y be any two metric spaces and let F' : X — P(Y) be a
set-valued mapping such that F(x) is a closed subset of Y for each point
z € X, and F~1(A) is a closed subset of X for each closed set A C Y. Then
the set-valued mapping F' has a closed graph.

As a special case of this result, we also have the following fact.
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If X and Y are any two metric spaces and f : X — Y is a continuous
mapping, then the graph Gy = {(z,y) € X xY :y = f(z)} of f is a closed
subset of the product space X x Y.

Notice that the converse assertion is not true in general. Indeed, it is
not difficult to construct an example of a function acting from R into R,
which is discontinuous but has a closed graph. Furthermore, there exists a
function ¢ : R — R with a closed graph such that the set of all points of
discontinuity of ¢ is a nonempty perfect subset of R (the function g with this
property can be constructed by starting with the classical Cantor subset of
R).

On the other hand, it is reasonable to indicate here that any function
f : R — R having a closed graph belongs to the first Baire class (see
Chapter 2). Therefore, according to a well-known Baire theorem (see, e.g.,
[8], [64], [107], [149], [202] or Chapter 2), for each nonempty perfect set
A C R, there exists a point of A at which the restricted function f|A is
continuous.

Let us now present a typical application of the Kuratowski lemma to
the theory of real functions. We mean here the existence of continuous
nowhere differentiable functions. Let C[0, 1] denote, as usual, the family
of all continuous real-valued functions defined on the unit segment [0, 1].
This family becomes a separable Banach space with respect to the standard
sup-norm.

The following celebrated result is due to Banach and Mazurkiewicz (see
[14] and [178]).

Theorem 2. The family of all those functions from the Banach space
C10,1], which are nowhere differentiable on [0,1], is co-meager (i.e., is the
complement of a first category set in C[0,1]).

Proof. Let h be a nonzero rational number such that |h| < 1. For every
natural number n > 0, consider the set

B ={feC0,1] : Tz el0,1])(¥0)(0< 5] < |h| =

((f(z +0) = f(2))/0] <n)}.

It is not hard to check that ®p , is a closed subset of the space C]0,1].
Indeed, let us put

Znn ={(f,x) € C[0,1] x [0,1] : (V0)(0 < |d] < |h| =

(f(z +6) = f(2)) /0] < n)}.
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Then Zj, ,, is closed in the product space C[0, 1] x [0, 1] and @}, ,, = pry(Zn.n),
where pry : C[0,1] x [0,1] — C0,1] denotes the canonical projection onto
(0, 1]. Taking into account the compactness of the unit segment [0, 1] and
applying Lemma 1, we immediately obtain that the set @y, is closed in
C'0,1]. Simultaneously, ®j, ,, is nowhere dense in C[0,1] (the latter fact is
almost trivial from the geometrical point of view). Consequently, the set

D=U{®,, : he Q\{0}, |h| <1, neN\{0}}

is of first category in C[0,1]. Now, it is clear that any function belonging
to the set C[0,1]\ D is nowhere differentiable on [0, 1]. This completes the
proof of Theorem 2.

The above theorem has natural analogues for many other kinds of deriva-
tives, e.g., for so-called symmetric derivative (in this connection, see Exer-
cise 27). The notion of a symmetric derivative of a function can be regarded
as a simple example of the concept of a generalized derivative. In subsequent
sections of the book we shall discuss some other types of a generalized deriva-
tive. The notion of an approximate derivative (introduced by Khinchin in
1914) is of special interest and will be defined and discussed in Chapter 7.
It is well known that this notion plays an important role in various topics
of real analysis (for instance, in the theory of generalized integrals). The
definition of an approximate derivative relies on the concept of a density
point for a given Lebesgue measurable subset of R and we would like to
recall this concept here.

Let A denote the standard Lebesgue measure on R and let X be an
arbitrary A-measurable subset of R. We say that € R is a density point
of (for) X if

AMX N[z—h,z+h])

limy, 0,n>0 57 = L

The classical theorem of real analysis, due to Lebesgue, states that al-
most all (with respect to A) points of X are its density points. In order to
establish this fact, we need the notion of a Vitali covering of a set lying in
R, and the important result of Vitali concerning such coverings. For the
sake of completeness, we shall formulate and prove Vitali’s result below.

Let {D; : i € I} be a family of nondegenerate segments on R and let
Z be a subset of R. We say that this family is a Vitali covering of Z if, for
each point z € Z, we have inf{\(D;) : i€ 1, z€ D;} =0.

The following fundamental statement was obtained by Vitali (cf., e.g.,
[61], [194], [202], [225]).
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Theorem 3. If Z is a subset of R and {D; : i € I} is a Vitali covering
of Z, then there exists a countable set J C I such that the partial family
{Dj; :j e J} is disjoint and N(Z \U{D, : j € J}) =0.

Proof. Without loss of generality we may assume that Z is bounded.
Let U be an open bounded set in R containing Z. We may also assume
that D; C U for each index i € I. Define by recursion a disjoint countable
subfamily of segments D;(g), Di(1), -+, Di(k)s - -

Take Dj(g) arbitrarily. Suppose that Dj), Dj(1), ---, Dir) have already
been defined and put

t(k) = sup{)\(Di) : D; C U\ (Dz(O) U...u Dz(k))}
Let Dj(41) be a segment from {D; : i € I} such that
Dik+1) CUN\ (Dioy U .. UDyry),  MDirrry) = t(k)/2.

Proceeding in this manner, we obtain the disjoint sequence {D;() : k € N}.
Notice that

keN

so we have the equality limg 4 oo A(D;x)) = 0. We are going to show that
{Dj:jeJ} ={Du : k € N} is the required subfamily.

For this purpose, denote by Dg(k) the segment in R whose midpoint
coincides with the midpoint of D) and for which A(Djy)) = 5A(Djk))-
Let us demonstrate that, for every natural number n, the inclusion

Z\U{Dixy : ke N} CU{Djy, + ke N, k>n}

holds true. Indeed, let z be an arbitrary point from Z \ U{D;, : k € N}.
Then z € Z\ (Do) U ... U Dj(y). Because {D; : i € I} is a Vitali covering
of Z, there exists a segment D, for which

ZEDiu Dzm(DZ(O)UUDl(n)):@

Obviously, we have A\(D;) > 0. At the same time, as mentioned above, the
relation limy,, y oo A(Djx)) = 0 is valid. So, for some natural numbers &, we
must have D; N Djq1) # (. Let k be the smallest natural number with
this property. Evidently, & > n. Thus, we get

DiN Diryay # 0, DiN (Do) U U Digry) = 0.
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In addition, we may write A(D;) < 2X(Dj(x1)), which immediately implies
(in view of the definition of Dj, ) the inclusion D; C Dj, ). Conse-
quently,

z € D; C Djjyiq) CU{Dj(,,y : meN, m>n}.

Finally, for every natural number n, we have the inequality

MNU{Dj,,y + m>n}) <5 Z ADi(my),

m>n

from which it is easy to conclude that A(Z \ U{D; : j € J}) = 0, so the
Vitali theorem is proved.

We shall present some standard applications of Theorem 3 in subsequent
sections of the book. Here we only want to recall how the Lebesgue result
on density points of A-measurable sets follows from Theorem 3.

Theorem 4. Let X be an arbitrary A-measurable set on R and let
d(X)={x € R : zis a density point of X}.

Then we have the equality A(X \ (X Nd(X))) = 0.

Proof. We may assume, without loss of generality, that X is bounded.
For any natural number n > 0, define

Xp ={z e X : liminfy o p>0NMX N[ —h,x+h])/2h <1-1/n}.

Clearly, it suffices to show that A*(X,) = 0, where \* denotes the outer
measure associated with A. For this purpose, fix ¢ > 0. Let U be an open
subset of R such that X,, C U and A(U) < \*(X,,) + e. By virtue of the
definition of X,,, there exists a Vitali covering {D; : i € I} of X,, such that

(Vi € I)(M(D; N X)/AD;) < 1—1/n).

Obviously, we may suppose that D; C U for each index i € I. According to
Theorem 3, there exists a disjoint countable subfamily {D, : j € J} of this
covering, for which we have

MX, \U{D; : jeJ})=0.
Then we can write

N (X)) < S AX D) < (1-1/n) S AD))

JjeJ JjeJ
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<A =1/m)AU) < (1 =1/n)(A"(Xn) +€).

Since ¢ > 0 was taken arbitrarily, we obtain A*(X,,) < (1 — 1/n)\*(X,,).
Finally, in view of the relation A*(X,,) < 400, we conclude that \*(X,,) =0,
and the Lebesgue theorem is proved.

EXERCISES

1*. Demonstrate that the following two assertions are equivalent within
ZF set theory:

(a) the Axiom of Dependent Choices (DC);

(b) no nonempty complete metric space is of first category on itself (the
classical theorem of Baire).

Notice that the implication (a) = (b) is widely known in mathematical
analysis. In order to establish the converse implication, equip a nonempty
set X with the discrete topology and consider the complete metric space
X%, Further, by starting with a given binary relation G on X satisfying

(Vo € X)(Fy € X)((2,y) € G),

define a certain countable family of everywhere dense open subsets of X*
and try to obtain with the aid of this family the desired sequence of elements
from X.

2. Show that if F is a complete separable metric space, then the Baire
theorem for F is valid within ZF theory.

Deduce from this fact (again in ZF theory) that the real line R cannot
be represented as the union of countably many finite sets. In particular, one
has in ZF the classical theorem of Cantor saying that R is not countable.

Remark 1. In connection with Exercise 2, let us mention that there are
models of ZF theory in which R is expressible in the form of a countable
union of countable sets (for more details, see [18], [89], [97]).

3. Check that the following two assertions are equivalent in ZF theory:
(a) there exists a subset of R of cardinality w;

(b) there exists a function f acting from [R]S%
the relation f(D) ¢ D for each countable set D C R.

into R and satisfying

Remark 2. Notice that none of these two assertions is provable within
ZF & DC theory (see [210] and [228]; cf. also Chapter 10 of this book).

4. Prove in ZF & DC theory the implication CH = MA.
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5. Show that there is a canonical one-to-one correspondence between
ordinary mappings f : X — Y and set-valued mappings F' : ¥ — P(X)
satisfying the condition that the family {F(y) : y € Y} forms a disjoint
covering of X.

6*. Recall that a topological space (E,T) is quasi-compact if any open
covering of E contains a finite subcovering of F.

Work in ZF set theory and demonstrate that these two assertions are
equivalent:

(a) the Axiom of Choice (AC);

(b) the product space of an arbitrary family of quasi-compact topological
spaces is quasi-compact.

For this purpose, notice that the implication (a) = (b) is widely known
in general topology (cf. [27], [64], [107], [150]). In order to establish the
converse implication, consider any family {X; : i € I'} of nonempty sets and
take some element x such that z ¢ U{X; : i € I'}. Further, for each index
i €1, define X! = X; U{z} and equip X/ with the topology

T = {0, Xj,{«}}.

In this way, all X! become quasi-compact spaces. Finally, apply (b) to the
product space of the family {X/:i € I}.

Remark 3. A topological space is called compact if it is quasi-compact
and Hausdorff simultaneously. At the present time, it is known that the
following two assertions are not equivalent in ZF theory:

(a) the Axiom of Choice (AC);

(b’) the product space of an arbitrary family of compact spaces is com-
pact.

However, Sierpiniski showed in ZF & DC theory that the compactness of
the product space {0, 1}®, where {0, 1} is equipped with the discrete topol-
ogy, implies the existence of a subset of R nonmeasurable in the Lebesgue
sense (cf. [89], [129], [248]).

7. Work in ZF set theory and prove the following three assertions:

(a) DC implies the countable form of AC;

(b) the countable form of AC is sufficient to show the equivalence of
the Cauchy and Heine definitions of the continuity of a partial function
f:R — R at a point t € dom(f);

(¢c) the countable form of AC implies that the union of a countable
family of countable sets is a countable set.

Further, according to the standard definition, a set X is infinite if, for
every natural number n, we have card(X) # n.
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Demonstrate in the same ZF theory that the countable form of AC
implies that a set X is infinite if and only if there exists an injection from
w into X.

8. Let E and E’ be metric spaces and let f : E — E’ be a function.
Suppose that E contains an everywhere dense well-ordered subset.

Show that the following two assertions are equivalent within ZF theory:

(a) f is continuous (on E) in the Cauchy sense;

(b) f is continuous (on FE) in the Heine sense.

Deduce from this fact that if F is separable (in particular, if E = R),
then the equivalence of (a) and (b) does not rely on the Axiom of Choice,
i.e., this equivalence is provable within ZF theory.

Observe that the implication (a) = (b) is also provable in ZF for any
metric space F.

9. Verify that the following two assertions are valid in ZF theory:

(a) every infinite bounded subset of R has at least one accumulation
point;

(b) every continuous (in the Cauchy sense) function f : [t1,t2] - R
is uniformly continuous (where [t1, t2] is an arbitrary nondegenerate closed
bounded subinterval of R).

Infer from (b) that f is bounded on [t1, t2].

10*. Let E be a topological space and let G = {g; : i € I} be a family of
mappings acting from E into F (in general, these mappings are not assumed
to be continuous). A set A C E is called G-invariant in E if

A=cl(U{gi(A) :i € I}).

By using the Zorn lemma or the method of transfinite induction, show
that if F is nonempty and quasi-compact, then there exists a subset X of
FE satisfying the following two conditions:

(a) X is nonempty and G-invariant;

(b) for any G-invariant set Y C E, either X CY or X NY = (.

11. Let E be a topological space and let X and Y be two subsets of F.

Check that if X Ncl(Y") is nowhere dense in cl(Y'), then X NY is nowhere
dense in Y.

Deduce from this fact that if X Ncl(Y) is of first category in cl(Y'), then
X NY is of first category in Y.

12. Let E be a topological space and let X be a subset of F.
Prove that these three assertions are equivalent:
(a) X has the Baire property in the restricted sense;
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(b) for any closed set F' C E, the set F'N X has the Baire property in
F;

(¢) for any perfect set P C E, the set P N X has the Baire property in
P.

13. Let X be a topological space, Y be a topological space with a
countable base, and let f: X — Y be a function.

Show that the following two assertions are equivalent:

(a) f possesses the Baire property;

(b) there exists a first category set A C X such that the restricted
function f|(X \ A) is continuous.

14. Let X be a topological space and let f be a real-valued function on
X. Recall that the function f is lower (respectively, upper) semicontinuous
if, for any real number ¢, the set {x € X : f(x) >t} (respectively, the set
{reX : f(z) <t})isopenin X.

Demonstrate that:

(a) f is lower semicontinuous if and only if — f is upper semicontinuous;

(b) f is lower semicontinuous if and only if the set

G'(f)={(z,t) e X xR : f(z) <t}

is closed in the product space X x R;
(c) f is lower semicontinuous if and only if, for each zy € X, one has
the equality
liminf, ., f(x) = f(x0);

(d) f is continuous if and only if f is lower and upper semicontinuous;

(e) if f is lower semicontinuous, g is continuous, and ran(g) C X, then
f o g is lower semicontinuous on dom(g);

(f) if a real ¢ is nonnegative and two functions f and g are lower semi-
continuous on X, then the functions ¢f and f + ¢ are lower semicontinuous
on X.

15. Let X be a set and let f be a real-valued function on X. Introduce
two set-valued mappings

FLf X = P(R), F21f X — P(R)
by the following formulas:
Frp(e) = ]—oo f(x)]  Fyp(x) = [f(z),+oo[  (x€X).

Supposing that X is a topological space, show that the following two
assertions are equivalent:
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(a) f is lower semicontinuous (as an ordinary function);
(b) F,¢ is lower semicontinuous (as a set-valued function).
Check that the next two assertions are also equivalent:

(c) f is upper semicontinuous (as an ordinary function);
(d) F» s is lower semicontinuous (as a set-valued function).

16. Let X be a nonempty quasi-compact topological space and let
f: X — R be a lower semicontinuous function.

Prove that there exists at least one point zy € X satisfying the relation
f(w0) = infex f().

Formulate and prove an analogous result for upper semicontinuous real-
valued functions defined on X.

17. Let X and Y be any two topological spaces and let f : X — R and
g :Y — R be any two lower semicontinuous functions such that

fx)>0, gly) >0 (zeX, yeY).
Define a function h : X x Y — R by the formula

h(z,y) = f(z)-gly) (r€X, yeY).

Show that h is also lower semicontinuous.

18*. Let X be a completely regular topological space (for the definition,
see, e.g., [64], [107], [149]) and let f : X — R be a lower semicontinuous
function such that f(x) > 0 for all z € X.

Prove that there exists a family (f;);es of functions acting from X into
R and satisfying the following four conditions:

(a) for each ¢ € I, the function f; is continuous;

(b) for all ¢ € I and for all x € X, one has f;(z) > 0;

(c) f=supicsfis

(d) card(I) < w(X) + w, where w(X) denotes the topological weight of
X (i.e., w(X) is the smallest cardinality of a base of X).

In particular, if X has a countable base (i.e., X is metrizable), then f can
be represented as a pointwise limit of an increasing sequence of nonnegative
real-valued continuous functions defined on X.

19. Let [a,b] be a segment in R and let f : [a,b] - Rand g : [a,0] = R
be two functions such that f > ¢g. Suppose, in addition, that f is lower
semicontinuous and g is upper semicontinuous.

Demonstrate that there exists a continuous function h : [a,0] — R
satisfying the inequalities

g9(x) <h(z) < f(z) (v € [a,b]).
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Remark 4. The result of Exercise 19 admits a number of generalizations
and, actually, is a direct consequence of the well-known Michael theorem on
continuous selectors (see [180], [181], [214]).

20. Let X be a second category topological space, {f; : i € I} be a
family of real-valued lower semicontinuous functions on X, and suppose
that, for each point = € X, the set {f;(z) : i € I} is bounded from above.

Show that there exists a nonempty open set V' C X for which the set
U{fi(V) : i €I} is bounded from above, too.

Formulate and prove an analogous result for upper semicontinuous func-
tions.

21*. Let (G, +) be a commutative topological group of second category,
{fi : i€ I} be a family of real-valued lower semicontinuous functions on
G, and suppose that the following two conditions hold:

(a) for any index ¢ € I, the function f; is subadditive, i.e., we have

file+y) < filz) + fily)  (x€G, yel);

(b) for each point x € G, the set {f;(x) : i € I} is bounded from above.

Prove that the given family {f; : i € I'} is locally bounded from above.
This means that, for any point & € G, there exists its neighborhood V' (x)
for which the set U{f;(V(x)) : i € I'} is bounded from above.

Formulate and prove an analogous statement for upper semicontinuous
functions.

Remark 5. The result presented in Exercise 21 easily implies the well-
known Banach—Steinhaus theorem (cf. [17] or [99]).

22. Generalize the notions of lower and upper semicontinuity to those
functions which act from a topological space E into the extended real line
R* ={-0c0} URU{+o0}.

Let f : E — R* be a partial function bounded from above (respec-
tively, from below), and suppose that dom(f) # (). For any point z from
cl(dom(f)), define f*(x) = limsup,_,, yedom(s)f(y) (respectively, define
f* (1’) = hminfy%z,yedom(f)f(y))'

Demonstrate that

(a) the function f* is upper semicontinuous on cl(dom(f));

(b) the function f, is lower semicontinuous on cl(dom(f)).

Infer from (a) and (b) that

(c) f is upper semicontinuous on dom(f) if and only if f* extends f;

(d) f is lower semicontinuous on dom(f) if and only if f. extends f.
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Observe also that f admits a continuous extension on cl(dom(f)) if and
only if the equality f* = f, is valid.

23. Let [0,1]“ denote the standard Hilbert cube. Introduce two map-
pings fi : [0,1]* —[0,1] and f5 : [0,1]* — [0, 1] by putting

fi(z) = inf(@n)n<w, fa(z) = sup(zn)n<w (= (Zn)n<w € [0,1]%).
Verify that f; is upper semicontinuous and fo is lower semicontinuous.

Remark 6. As shown by van Mill and Pol, none of the above two
functions is countably continuous (see [183] and Chapter 3 of this book).

24. For a metrizable topological space Y, prove that the property of Y
described in Lemma 1 is equivalent to the compactness of Y.

More precisely, demonstrate that, for a metric space Y, the following
two assertions are equivalent:

(a) Y is compact;

(b) the canonical projection pr; : R xY — R is a closed mapping.

25. Let X be a metric space, Y be a compact metric space, and let f
be a mapping acting from X into Y.

Infer from Theorem 1 that the following two conditions are equivalent:

(a) f is a continuous mapping;

(b) the graph Gy is a closed subset of the product space X x Y.

26. Let X and Y be two compact metric spaces and let f be a mapping
acting from X into Y.

Deduce from the result of the previous exercise that these two conditions
are equivalent:

(a) f is a continuous mapping;

(b) the graph G is a compact subset of the product space X x Y.

27. Let f be a function acting from R into R and let x be a point of R.
Recall that f possesses a symmetric derivative at x if there exists a (finite)

limit
fl@+h)—flx—h)

2h '
In such a case, this limit is called the symmetric derivative of f at = (denoted
by the symbol f.(x)).

Demonstrate that f can possess a symmetric derivative at a point x
being even discontinuous at this point.

Check that if f is differentiable (in the usual sense) at a point z, then
there exists a symmetric derivative f/(z) and the equality f'(x) = fl(z) is
fulfilled.

limy, 0, n£0
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In addition, investigate the question whether an analogue of Theorem 2
holds for the symmetric derivative (instead of the ordinary derivative).

28. For any A-measurable set X C R, verify that the set d(X) intro-
duced in Theorem 4 is a Borel subset of R.

29. Show that if z € R is a density point of any two A-measurable sets
X and Y, then z is a density point of the set X NY".

Remark 7. The above fact is essential for introducing the so-called
density topology on R which will be discussed in our further considerations
(see, e.g., Exercise 9 from Chapter 7). Here we only wish to mention that
the density topology on R can be defined within ZF & DC theory and is
a very special case of a von Neumann topology which is associated with
an arbitrary nonzero o-finite complete measure pu. The theorem on the
existence of a von Neumann topology for such a p is one of the most deep
results in measure theory and relies on an uncountable form of the Axiom
of Choice (cf. [172], [202], [212], [266], [269]).

30*. Let E be a topological space and let {U; : ¢ € I} be a family of
open subsets of E such that (Vi € I)(U; is a first category set in E).

By using the Zorn lemma, prove that the open set U = U{U, : i € I} is
also of first category in F.

Deduce from this fact that if a set X C F is locally of first category in
FE, then X is of first category in F.

Remark 8. The important statement formulated in Exercise 30 is due
to Banach (see, e.g., [149] or [202]). It should be underlined that the car-
dinality of a set I of indices can be arbitrarily large here (in particular,
card(I) can be uncountable).

31. Let X be a A-measurable subset of R such that A(X) > 0 and,
simultaneously, A(R '\ X) > 0.

Verify that there exists z € R such that z is not a density point for X
and, simultaneously, z is not a density point for R\ X.
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Chapter 1
Cantor and Peano type functions

It is widely known that one of the first set-theoretical results of Cantor
was his discovery of the existence of a bijection between the set R of all
real numbers and the corresponding product set R* = R x R (i.e., the
Euclidean plane). For a time, Cantor did not believe that such a bijection
exists and even wrote to Dedekind about his doubts in this connection. Of
course, Cantor already knew of the existence of a bijection between the set
N of all natural numbers and the product set N2 = N x N. A simple
way to construct such a bijection is the following. We first observe that
a function f : N — N\ {0}, defined by the formula f(n) = n+ 1 for all
n € N, is a bijection between N and the set of all strictly positive natural
numbers. Then, for each integer n > 0, we have a unique representation
of n in the form n = 2¥(2] + 1), where k and [ are some natural numbers.
Now, define a function g : N\ {0} = N x N by the formula g(n) = (k,1)
for all n € N'\ {0}. One can immediately check that g is a bijection, which
also gives the corresponding bijection between N and N x N.

Now, the standard partition ({0,2,4,...},{1,3,5,...}) of N into two in-
finite sets shows the existence of a bijection between the two sets N and
(N x {0}) U (N x {1}). By starting with the latter bijection, it is not hard
to establish a one-to-one correspondence between the real line R and the
Euclidean plane R? (respectively, between the unit segment [0,1] and the
unit square [0, 1]2). Indeed, a simple argument within ZF theory yields that
the sets R, [0,1], 2N are equivalent, i.e., there exists a bijective mapping
from each of them to any other one. So we only have to verify that the sets
2N and 2N x 2N are equivalent, too. But this is obvious since the product
set 2N x 2N is equivalent with the set 2(N*{0HUMNX{1}) "anq the latter set is
equivalent with 2N because of the existence of a one-to-one correspondence
between N and (N x {0}) U (N x {1}). In a similar way, the existence of
a bijection between N and N x N implies (in ZF theory) the existence of
a bijection between 2N and 2N*N. So, we infer that there is a bijection
between R and RN. This circumstance also leads to the conclusion that all

33
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Euclidean spaces R, R2, R?, ... are of the same cardinality.

Keeping in mind these simple constructions, it is reasonable to introduce
the following definition.

We say that a mapping f acting from R into R? (respectively, from [0, 1]
into [0, 1]%) is a Cantor type function if f is a bijection.

As mentioned above, Cantor type functions do exist and, in fact, there
are many such functions within the framework of ZF theory (in this con-
nection, see Exercise 1).

Remark 1. As pointed out earlier, one-to-one correspondences between
N and N x N (respectively, between R and R x R or between [0, 1] and
[0,1]2) can be constructed effectively, i.e., without the aid of the Axiom of
Choice. In this context let us recall that, for an arbitrary infinite set X,
we also have a bijection between X and X x X, but the existence of such
a bijection needs the whole power of the Axiom of Choice. More precisely,
according to a classical result of Tarski (cf. [89], [153], [247]), the following
two assertions are equivalent in ZF theory:

(1) the Axiom of Choice (AC);

(2) for any infinite set X, there exists a bijection from X onto X x X.

Exercise 4 of the present chapter explains in more detail the equivalence
of (1) and (2).

Now, let f be an arbitrary Cantor type function acting, for example,
from R onto R2. It is well known that f cannot be continuous. Indeed,
suppose for a moment that f is continuous. Then we may write

R? = U{f([-n,n]) : n €N},

where each set f([-n,n]) (n € N) is compact (hence closed) in R?. In
accordance with the classical Baire theorem, at least one of these sets has
a nonempty interior. Let & € N be such that int(f([—k, k])) # 0. Then we
come to the bijective continuous mapping

=k k] = [k, k] = f([=F, K])

that is obviously a homeomorphism between [—k, k] and f([—k,k]). But
this is impossible since [k, k] is a one-dimensional space and f([—k, k]) is a
two-dimensional one. If we want to avoid an argument based on the notion
of a dimension of a topological space (and it is reasonable to avoid such an
argument because we do not discuss this important notion in our book), we
can argue in the following manner. Consider the function

SRR = F([=k k) — [k, K]
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that is also a homeomorphism. Let L denote any circle contained in the set
f([=k,k]), i.e., let L be a subset of f([—k, k]) isometric to

{(z,y) eR* : 2* + ¢ =71},

where r is some strictly positive real number (the existence of L is evident
since f([—k,k]) has a nonempty interior in R?). We thus see that the
function

YL : L — [~k K]

is injective and continuous. This immediately yields a contradiction since
there is no injective continuous function acting from a circle into the real
line (cf. Exercise 5).

The following statement is also of some interest in connection with Can-
tor type functions (see, e.g., [247]).

Theorem 1. Let f be a function from R?> = R x R into R continuous
with respect to each of the variables x € R and y € R (separately). Then f
18 not an injection.

Proof. Suppose otherwise, i.e., suppose that our f is injective. Denote

¢(z) = f(x,0) (z€R)

Then, according to the assumption of the theorem, ¢ is a continuous func-
tion acting from R into R. Let us put ¢(0) = a and ¢(1) = b. Because
f is injective, we have a # b. Consequently, either a < b or b < a. We
may assume, without loss of generality, that a < b. The function ¢, being
continuous on the segment [0, 1], takes all values from [¢(0), #(1)] = [a, b].
In particular, there exists zo € ]0,1[ such that ¢(xo) = (a + b)/2. Further,
let us define a function v by putting

Y(y) = f(wo,y) (v €R).

Then 1 is continuous and ¢ (0) = f(z0,0) = ¢(x0) = (a+b)/2. Hence we get
the inequalities a < ¥(0) < b which imply the existence of a neighborhood
U(0) of 0 such that (Vy € U(0))(a < ¥(y) < b) or, equivalently,

(Vy € U(0))(a < f(zo,y) <b).

Thus, on the one hand, we can write the inclusion

{f(z0,y) : y € U(0)\ {0}} C Ja,b].
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On the other hand, we have the relation
{f(2,0):0 <z <1} D [a,bl

Therefore, for some reals yo # 0 and 21, we get f(x0,y0) = f(x1,0), which
contradicts the injectivity of f. The contradiction obtained finishes the
proof of Theorem 1.

It is not difficult to see that Cantor type functions cannot be continuous.
(cf. Exercises 6 and 7). In this connection, it is reasonable to ask whether
there exist continuous surjections from R onto R? or from [0, 1] onto [0, 1]%.
It turned out that such surjections do exist.

The first example of a continuous surjective function acting from [0, 1]
onto [0, 1] was constructed by Peano. Hence the following definition seems
to be natural.

Let f:[0,1] — [0,1]? be a function. We shall say that f is a Peano type
function if f is continuous and surjective.

In order to demonstrate the existence of Peano type functions, we recall
the classical Cantor construction of his famous discontinuum. Take the unit
segment [0, 1] on the real line R. The first step of Cantor’s construction is
to remove from this segment the open interval ]1/3,2/3] whose midpoint
coincides with the midpoint of [0, 1] and whose length is equal to one-third
of the length of [0, 1]. After this step we obtain the two segments without
common points. Then we apply a similar operation to each of these two
segments, etc. After w-many steps we come to the subset C of [0, 1], which
is called the Cantor discontinuum (or the Cantor space). The set C' is closed
(because we removed open intervals from [0, 1]) and, in addition, C' is per-
fect because the removed intervals are disjoint and pairwise have no common
end-points. Moreover, the sum of lengths of the removed intervals is equal
to 1 (which can easily be checked). So we infer that C' is nowhere dense in
R and its Lebesgue measure equals zero. Consequently, C' is a small subset
of R from the point of view of the Baire category and from the point of view
of the standard Lebesgue measure A on R. The geometric construction of
C described above and due to Cantor is quite visual but, sometimes, other
constructions and characterizations of C' are needed in order to formulate
the corresponding results in a more general form. We present some of such
constructions and characterizations of Cantor’s discontinuum in Exercises 8
and 9. The abstract characterization of the Cantor space, given in Exercise
9, implies many useful consequences. For instance, by using this charac-
terization, it is not difficult to show that, for each natural number & > 2,
the product space k“ is homeomorphic to the Cantor discontinuum. Of
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course, here k = {0, 1, ..., k— 1} is assumed to be equipped with the discrete
topology. For more details, see Exercise 10.

Naturally, the Cantor discontinuum has numerous applications in vari-
ous branches of mathematics (especially in topology and mathematical anal-
ysis). For instance, Exercise 11 of this chapter presents a typical application
of C' in real analysis.

It immediately follows from the construction of C' that, for any clopen set
X C C and for any real € > 0, there exists a finite partition of X consisting
of clopen subsets of X, each of which has diameter strictly less than e.
It is also easy to check that every zero-dimensional compact metric space
possesses the analogous property. At the same time, if F is an arbitrary
compact metric space, then for any closed set X C F and for any real € > 0,
there exists a finite covering of X consisting of closed subsets of X, each of
which has diameter strictly less than e.

These simple observations lead to the following important statement
due to Alexandrov, the proof of which can be carried out within ZF & DC
theory (see, e.g., [59], [64], [107], [150]).

Theorem 2. Let E be an arbitrary nonempty compact metric space.
Then there exists a continuous surjection acting from the Cantor space C
onto E.

Proof. Keeping in mind the preceding remarks, recursively define two
sequences {(Xnx)i<k<mn) : 7 € w} and { (Yo k)1<k<m(n) : 7 € w} satisfy-
ing these three conditions:

(1) for any n € w, the finite family (X, x)1<p<m(n) is a partition of C
consisting of clopen subsets of C' each of which has diameter strictly less
than 1/(n + 1);

(2) for any n € w, the finite family (Y, 1)1<k<m(n) is @ covering of E by
nonempty closed sets each of which has diameter strictly less than 1/(n—+1);

(3) for any n € w and for any k € [1,m(n)], there exists a subset I(n, k)
of [1,m(n + 1)] such that

Xn,k = U{Xn+1,i 11 € I(?’L, k)}, Yn,k = U{Yn+1,i 11 € I(n, k)}

Let now = be an arbitrary point of C'. Then = uniquely determines the
two sequences {k(n) : n € w} and {X,, y(n) : 7 € w} such that

(Vn e w)(1 < k(n) <m(n) & x € X, k(n))-

Consider the corresponding sequence of sets {Y;, x(n) : 7 € w}. Obviously,
we have

(Vn S w)(Yn+1)k(n+l) - Yn_’k(n)), limn_)+oodiam(Yn)k(n)) =0.
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Hence there exists one and only one point y belonging to all the sets
Yok (n € w). Let us put y = f(x). In this way we obtain the map-
ping f : C' — E. By starting with the definition of f, it is not hard to verify
that f is continuous and surjective. Theorem 2 has thus been proved.

The above theorem immediately implies the existence of Peano type
functions. Namely, we have the following statement due to Peano.

Theorem 3. There exists a Peano type function, i.e., there exists a
continuous surjection acting from [0,1] onto [0, 1]%.

Proof. It follows from Theorem 2 that there is a continuous surjection
g : C — [0,1)2. Consider any open interval U that was removed from
[0,1] during the construction of C'. We may add U to the domain of g and
extend ¢ in such a way that the extended function would be affine on U and
would coincide with g on the end-points of U. Doing this procedure for all
removed intervals simultaneously, we come to the function f defined on the
whole segment [0,1]. The construction of f immediately implies that f is
continuous. In addition, since f is an extension of g, we conclude that f is
a surjection as well. This completes the proof of Theorem 3.

Furthermore, let us notice that the existence of a Peano type function
from [0, 1] onto [0, 1]? implies at once the existence of a continuous surjection
h : R — R2. Such a function h can also be regarded as a Peano type
function (acting from R onto R?).

For many interesting properties of Peano type functions, we refer the
reader to [78] and [245]. Several exercises of this chapter are also closely
connected with the existence of Peano type functions.

As shown by Theorem 2, any nonempty compact metric space is a contin-
uous image of C' or, equivalently, of 2. A natural question arises concerning
the description of all those Hausdorff topological spaces which are contin-
uous images of C. It turns out that only nonempty compact metrizable
spaces are such images (see Exercise 17).

As mentioned earlier, the Cantor set C is small from the topological
point of view (i.e., C' is a nowhere dense subset of the real line R) and from
the measure-theoretical point of view (i.e., C' is of Lebesgue measure zero).
On the other hand, the operation of vector sum yields the set

C+C={x+y : z€C, yeC},

which is not small at all. Indeed, it can easily be seen that this set contains
in itself a nonempty open interval. More precisely, C' + C' = [0,2]. In this
connection, see Exercise 19 where a geometric interpretation of the above
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equality is also given. The result of Exercise 19 shows, in particular, that
the operation of vector sum does not preserve the two classical o-ideals on
the real line: the o-ideal K(R) of all first category subsets of R and the o-
ideal Z(\) of all Lebesgue measure zero subsets of R. Let us notice that, at
the same time, there exist many o-ideals on the real line, which are (under
some additional set-theoretical axioms) isomorphic to K(R) and Z()\), are
invariant with respect to the group of all translations of R, and are also
invariant with respect to the operation of vector sum of sets (see Exercise
20).

By virtue of the preceding considerations, one can conclude that the
operation of vector sum is sometimes rather bad from the point of view of
preserving o-ideals on R. Analogously, this operation is bad from the point
of view of descriptive set theory. The latter fact may be illustrated, for
instance, by various kinds of examples of two Gs-subsets of R whose vector
sum is not a Borel subset of R (on the other hand, such a vector sum is
always an analytic subset of R). A similar phenomenon can be observed
when dealing with the distance set and with the difference set of a given
point set lying on the real line or in a finite-dimensional Euclidean space.

We recall that the distance set of a set X lying in a metric space (F,d)
is the set of all distances d(x,y) where z and y range over X.

The difference set of a set X lying in a commutative group (T', +) is the
set of all elements of the form z — y, where x and y range over X.

Sierpinski was the first mathematician who presented an example of a
Gs-subset of the Euclidean plane, whose distance set is not Borel (see [240]).
Much later, several authors constructed two Gs-subsets of R whose vector
sum is not Borel (see, e.g., [216], [254] and [255]). Moreover, Erdos and
Stone constructed in [68] a compact subset of R and a Gs-subset of R, such
that their vector sum is not a Borel set in R. Here we would like to consider
an example of a Gs-subset of R whose difference set is not Borel. This
example is due to Rogers (see [216]).

First of all, we need to recall the notion of the Hausdorff metric. Let
(E,d) be an arbitrary metric space. Denote by the symbol F(F) the family
of all nonempty closed bounded subsets of E. For any two sets X € F(E)
and Y € F(FE), we define

d(X,Y)=inf{e >0 : X CV.(Y) &Y C V(X))

where VZ(X) (respectively, Vz(Y)) denotes the e-neighborhood of X (re-
spectively, of Y). It is easy to see that d' is a metric on F(E), so we get
the metric space (F(E),d"). The metric d’ is usually called the Hausdorff
metric associated with d. If the original metric space (E, d) has good prop-
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erties, then, sometimes, those properties can be transferred to the space
(F(E),d"). For instance, the following assertions are valid:

(*) if (E,d) is complete, then (F(F),d’) is complete, too;

(**) if (E,d) is compact, then (F(E),d’) is compact, too.

Assertions (*) and (**) can be established without any difficulties. On
the other hand, let us remark that if the original space (FE,d) is separable,
then, in general, (F(E), d") need not be separable. Moreover, it can easily be
observed that if (F,d) is bounded but not totally bounded, then (F(E),d")
is necessarily nonseparable.

The Hausdorff metric can be successfully applied in establishing the
classical result of Suslin which states the existence of analytic non-Borel
subsets of uncountable Polish spaces (see, for instance, [37], [97], [105], [149],
[153], [167]). For the sake of completeness, we shall give a short proof of
this result, especially taking account of the fact that the proof is essentially
based on Theorem 2, which is the main tool for constructing various Peano
type functions.

Theorem 4. Let E be an arbitrary uncountable Polish topological space
(or, more generally, an uncountable Borel subset of a Polish space). Then
there exists an analytic subset of E which is not Borel.

Proof. Because all uncountable Borel subsets of Polish spaces are Borel
isomorphic, it suffices to show that, in the standard Cantor space C' = 2%,
there exists an analytic subset which is not Borel. In order to do this, let
us take the product space W = 2¢ x [0, 1] and observe that it is compact.
Denote by F(W) the family of all nonempty closed subsets of W and equip
F(W) with the Hausdorff metric (or, equivalently, with the Vietoris topol-
ogy that is metrizable by this metric). It is easy to verify that, in such a
way, F (W) becomes a compact metric space (see assertion (**) formulated
above). According to Theorem 2, there exists a surjective continuous map-
ping h : 2 — F(W). Further, let Z denote the set of all irrational points
of the segment [0,1]. We recall that Z is homeomorphic to the canonical
Baire space w® where w is equipped with the discrete topology. Now, we
define a set-valued mapping ® : 2% — P(2¢) by the following formula:

O(t) = pry (2% x Z)Nh(t))  (te2%).

It is clear that (2¥ x Z) N h(t) ranges over the family of all closed subsets
of the space 2“ x Z as t ranges over 2“. By starting with this fact, it is not
difficult to infer that ran(®) = A(2*), where A(2¥) denotes the family of
all analytic subsets of 2¢. Let us put X = {t € 2¥ : t € ®(¢)} and establish
that X is not analytic in 2*. Suppose, for a while, that X is analytic. Then,
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for some ¢y € 2¢, we must have the equality X = ®(tp). But, according
to the definition of X, we get tp € X & ty ¢ X, which obviously yields
a contradiction. Consequently, X is not an analytic subset of the Cantor
space. On the other hand, let us verify that 29\ X = {t € 2 : t € ®(¢)} is
an analytic subset of the Cantor space. Indeed, 2 \ X = pr, (D) where the
set D is defined by the formula

D=A{(t,y) eW : (t,y) e h(t) & (t,y) €2¥ x Z}.

Since h is continuous, the set D' = {(t,y) € W : (t,y) € h(t)} is closed in
W and, therefore, is a Gs-subset of W. Also, the set

D" ={(t,y) e W : (t,y) €2 x Z}

is a Gs-subset of WW. Hence the intersection D'’ N D" = D is a Gs-subset of
W, too, and pr;(D) is an analytic set in the Cantor space 2“. Finally, we
easily infer that pry (D) is not Borel because, as has been shown above, the
set X = 2%\ pry(D) is not analytic. This finishes the proof of Theorem 4.

Example 1. In connection with Theorem 4, it is reasonable to point
out that, in classical mathematical analysis, there are many interesting con-
crete sets of functions which are analytic but not Borel (in an appropriate
Polish space). For instance, Mauldin established in [177] that the set of all
real-valued continuous functions defined on the unit segment [0, 1] and dif-
ferentiable at least at one point of [0, 1] is an analytic non-Borel subset of the
separable Banach space C[0,1]. Many other such sets can be constructed
in the theory of trigonometric series (for more information, see especially
[105] and references therein).

Now, keeping in mind Theorem 4, we are going to prove the following
statement due to Rogers [216].

Theorem 5. There exists a Gs-subset B of R such that its difference
set B — B is not Borel.

Proof. We begin with some simple observations. First of all, let us
introduce two subsets Cy and Cy of the unit segment [0,1]. Namely, the
set C7 consists of all real numbers z with decimal expansion z = 0, t1t2t3...
where ¢, = 0 or t, = 1 for every natural index n > 1; analogously, the
set Cy consists of all real numbers y with decimal expansion y = 0, t1tat3...
where t,, = 0 or t,, = 2 for every natural index n > 1.

Obviously, 7 and Cy are uncountable closed subsets of the segment
[0,1]. Consequently, applying Theorem 4 proved above, we may choose an
analytic subset Ay of C that is not Borel. Also, we can represent the set A;
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as the projection (on the z-axis) of a certain Gs-subset Z; of the Cartesian
product C; x Co C R2. Now, let us consider a mapping ¢ : R2 — R defined
by the formula

oz, y)=z+y ((z,y) €R?).

This mapping is continuous. Moreover, by taking account of the definitions
of C and (%, it can easily be checked that the restriction of ¢ to the
product set Cy x (5 is injective, so is a homeomorphism between C; x Co
and ¢(Cy x Cy). Hence Zy = ¢(Z1) ={z+vy : (x,y) € Z1} is a Gs-subset
of the compact set ¢(Cy x Cs). This also implies that Zj is a Gs-subset of
R. Now, let us put B = Zy U (C2 — 3). Evidently, B is a Gs-subset of R.
We are going to show that the difference set of B is not Borel in R. Denote
this difference set by D = {x —y : 2 € B, y € B}. It is enough to establish
that the set DN (C1 + 3) is not Borel. First, let us notice that the following
inclusions are fulfilled:

Zy C [0,2], Cy—3C[-3,-2], C1+3C][34].

Further, it is not difficult to verify that each point of the set D N (Cy + 3)
is of the form u — v where

u—veC,+3, ueczy, vely—3.
But the relation u € Zj is true if and only if u = = + y, where
xeCy, yedlsy, (x,y)€ 7.
Consequently, D N (C} + 3) is the set of points of the form x + y — v where
r+y—v—-3€C, z€C, yelsy v+3€Cy (x,y)€ Z;.

Now, if the points = and y are fixed and (z,y) € Z1, then there exists one
and only one point v satisfying the relations

r+y—v—3€C;, v+3e(C,.

Namely, such a point is v = y — 3. Hence D N (Cy 4 3) coincides with the
set {z+3: (Jy)((z,y) € Z1)}. In other words, DN (Cy + 3) = A; + 3.
Because A; is not Borel, the set DN (Cy + 3) is not Borel, either. This also
shows that the difference set D is not Borel in R. Theorem 5 has thus been
proved.

Furthermore, putting X = B and Y = —B, we get two Gs-subsets X
and Y of R for which the vector sum X + Y is not Borel in R.
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In order to present another important application of Theorem 2, let us
prove the classical Banach—Mazur theorem on the universality of the space
C'[0,1] for the class of all separable metric spaces.

Let M be a class of metric spaces and let X be some space from this
class. We shall say that X is universal for M if, for any space Y belonging
to M, there exists an isometric embedding of Y into X. In other words,
X is universal for M if X € M and all spaces from M can be realized as
isometric copies of appropriate subsets of X.

Let M denote the class of all separable metric spaces. The first example
of a space universal for Mg was constructed by Urysohn. Later, Banach
and Mazur discovered that the classical function space C[0,1] is universal
for M, too. To establish this remarkable fact, we need two simple lemmas.

Lemma 1. For any metric space (X, d), there exists a Banach space E
such that

(1) X can be isometrically embedded in E;

(2) the weight of E is equal to the weight of X (in particular, if X is
separable, then E is separable, too).

Proof. We may assume, without loss of generality, that X # (). Let
us fix a point ¢ € X. Further, for an arbitrary point x € X, introduce a
function f, : X — R by the formula

fo(y) =d(z,y) —d(t,y) (y € X).

Obviously, f, is continuous, and the relation

|fo(y)] < ld(z,y) —d(t,y)| < d(z,1)

indicates directly that f, is bounded. Now, let the symbol Cy(X) denote
the Banach space (with respect to the standard sup-norm) of all real-valued
bounded continuous functions defined on X. We also introduce a mapping
¢ : X — Cp(X) by the formula ¢(z) = f, for all z € X. Let us check
that this ¢ is an isometric embedding of X into Cp(X). Indeed, for any two
elements z € X and 2/ € X, we may write

[ fe — furll = SUPy e x |fe(y) = for (y)] = Supy e x |d(z,y) — d(x/,y)|.

It can easily be observed that sup,¢ x|d(z,y) — d(z',y)| = d(x,2"). Conse-
quently, we get

ll¢(x) = o)l = Ife = fol| = d(=,2"),
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which shows that ¢ is an isometric embedding. Finally, define E as the
closed vector subspace of Cy(X) generated by the set ¢(X). Then FE is
obviously a Banach space whose weight is equal to the weight of ¢(X) or,
equivalently, to the weight of X. We thus conclude that E is the required
Banach space, which completes the proof of Lemma 1.

Before formulating the next lemma, we need some auxiliary notions from
the theory of topological vector spaces (below, we restrict ourselves to the
class of topological vector spaces over the field R).

Let E and E’ be any two vector spaces over R. We say that these spaces
are in a duality if a bilinear function ¥ : F x E/ — R is given such that

(a) for each = # 0 from E, the partial linear functional

y—V(r,y) (yek)

is not identically equal to zero;
(b) for each y # 0 from E’, the partial linear functional

x—=Y(xr,y) (z€EF)

is not identically equal to zero.

In such a situation, it is usually said that U establishes a duality between
the given spaces E and E'.

In particular, let E be an arbitrary Banach space (or, more generally,
normed vector space). Denote by E* the vector space of all continuous
linear functionals on E. Evidently, a bilinear function ® : E* x £ — R
defined by the formula

O(u,z) =u(z) (vue€E", ze€kE)

establishes a canonical duality between E* and F.

Let X be a subset of E. We equip E* with the weakest topology
o(E*, X) for which all linear functionals from the family (®(-,z)),cx are
continuous. Clearly, the pair (E*,o(E*, X)) is a topological vector space.

Lemma 2. Let E be a separable normed vector space and let B denote
the closed unit ball in E*. Then B is a compact metric space with respect
to the topology induced by o(E*, E).

Proof. According to Exercise 23, the topology o(E*, F) restricted to
B coincides with the topology o(E*,{z, : n € w}) restricted to B, where
{z, : n € w} is any countable everywhere dense subset of E. Let us define
a mapping h : B — R¥ by the formula h(u) = (u(2,))new for all u from



“K29544” — 2017/8/24

CANTOR AND PEANO TYPE FUNCTIONS 45

B. Actually, h maps B into the product space [],, .. [=||Zn||, [[zn]]], which
obviously is compact and metrizable.

By starting with the definition of o (E*, {x,, : n € w}) and remembering
that h is injective, it is not hard to demonstrate that B is homeomorphic to
some closed subset of the above-mentioned product space and, consequently,
B is compact and metrizable as well. Lemma 2 has thus been proved.

We now are ready to prove the following remarkable result of Banach
and Mazur.

Theorem 6. The space C[0,1] is universal for the class M.

Proof. Let X be an arbitrary separable metric space. According to
Lemma 1, there exists a separable Banach space F containing an isometric
copy of X. Hence it suffices to show that F can be isometrically embedded
in C[0,1]. Let us denote by B the closed unit ball in E*. Because E is
separable, the ball B equipped with the topology induced by o(E*, E) is
compact and metrizable (see Lemma 2). According to Theorem 2, there
exists a continuous surjection g from the Cantor space C' C [0, 1] onto B. It
is easy to see that g can be extended to a continuous mapping acting from
[0,1] onto B (cf. the proof of Theorem 3). For the sake of simplicity, the
extended mapping will be denoted by the same symbol g. Now, take any
element z from E and define a function f, : [0,1] — R by the formula

fa(t) = g(t)(x) (¢ €[0,1]).

Because ¢ is continuous, f, is continuous, too. Moreover, g(t) € B for
each t € [0,1], and we get |f.(t)| < ||x|| whenever ¢ € [0,1], i.e., f, is also
bounded. If y is another element from E, then, for each ¢t € [0, 1], we may
write |f5(t) — fy(t)| = |g(¢)(z —y)| < ||z — y||. On the other hand, a simple
consequence of the Hahn-Banach theorem says that if © # y, then there
is a continuous linear functional v : F — R satisfying the following two
relations:

lull =1, u(@—y) = [l -yl

In particular, v € B and, since g is a surjection from [0, 1] onto B, there
exists a point ¢y € [0, 1] such that u = g(to). Then we have

[fa(to) = fy(to) = |ulz = y)| = [|z = ]I,

which shows that ||f, — fy|| = ||z — y|| and, consequently, the mapping
r — fy (x € E) is an isometric embedding of E into C0, 1]. This completes
the proof of Theorem 6.
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Remark 2. According to the preceding result, the space C|0, 1] is uni-
versal for the class M. It is also known that some proper vector subspaces
of C'[0,1] are also universal for My (cf. [215]). At the same time, it is obvi-
ous that C10, 1] cannot be universal for the class M(c) consisting of all those
metric spaces whose cardinalities are less than or equal to the cardinality
of the continuum c (clearly, we have the proper inclusion My C M(c)).
The problem of the existence of a metric space X € M(c) universal for
M(c) was investigated, with related problems for other infinite cardinals,
by Sierpinski (see [246] and [248]).

Evidently, analogous questions about the existence of universal objects
can be posed for various mathematical structures: for algebraic structures
(e.g., groups), for certain types of binary relations, for topological spaces,
and so on. There are some important results in this direction. For in-
stance, let us recall the well-known theorem of Cantor stating that the set
Q equipped with its standard order is universal for the class of all count-
able linearly ordered sets, i.e., every countable linearly ordered set can be
isomorphically embedded in Q. The following example partially describes
the situation for linearly ordered sets whose cardinalities are less than or
equal to c.

Example 2. Suppose that the Continuum Hypothesis (CH) holds.
Then there exists a linearly ordered set (X, <) with card(X) = ¢ such that,
for any linearly ordered set (Y, <) with card(Y) < ¢, there is a monomor-
phism from Y into X. For a proof, see, e.g., [153] or [247] where related
results for other infinite cardinals are also discussed.

EXERCISES

1. Denoting by U(R) the family of all bijections acting from R onto R,
check within ZF theory that

card(¥(R)) = 2°.

By using this fact, establish in the same ZF theory that the cardinality
of the family of all those Cantor type functions which act from R onto R?
is equal to 2°.

2. Prove that if R = X UY, then card(X) = c or card(Y) = c.

For this purpose, use the existence of a bijection between R and R2.

Analogously, by using the existence of a bijection between R and R¥,
prove that if R = U{X,, : n < w}, then there is an index ny < w such that
card(X,,) = c.
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Observe that both these facts need some form of the Axiom of Choice.
On the other hand, demonstrate in ZF theory that ¢ # w,,.

3. Work in ZF theory and show that if an infinite set X satisfies the
relation card((X x {0}) U (X x {1})) = card(X), then

card(P(X)) = card(P(X) x P(X)).

Deduce from this fact that if for an infinite set X we have the equality
card(X x X) = card(X), then card(P(X)) = card(P(X) x P(X)).

4*. Let X be an arbitrary set.

Prove within ZF theory that there exists a well-ordered set (Y, <) such
that there is no injection from Y into X.

One may suppose, without loss of generality, that X N'Y = ) for the
above-mentioned Y.

Demonstrate (in the same ZF theory) that if card(X xY") < card(XUY'),
then there exists an injection from X into Y and, consequently, X can be
made well ordered.

Show also (again in ZF) that the relation

card((X UY) x (X UY)) <card( X UY)

implies the inequality card(X x V) < card(X UY).

Deduce from these results that in ZF theory the following two assertions
are equivalent:

(a) the Axiom of Choice (AC);

(b) for any infinite set X, the equality card(X x X) = card(X) is valid.

Remark 3. The equivalence (a) < (b) was first obtained by Tarski. In
this context, consider the following assertion:

(b’) the equality card((X x {0})U (X x {1})) = card(X) holds true for
any infinite set X.

It was established that (b’) is strictly weaker than the Axiom of Choice.

5. Let L be an arbitrary circle on the plane R2andlet g : L — R bea
continuous mapping. By using the classical Cauchy theorem on intermediate
values for continuous functions, prove that there exist two points z € L and
z' € L satisfying the following relations:

(a) g(z) = g(');

(b) z and 2’ are antipodal in L, i.e., the line segment [z, /] in R? is a
diameter of L.
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Conclude that the mapping ¢g cannot be an injection.

Remark 4. The simple result of Exercise 5 admits an important gen-
eralization to the case of an n-dimensional sphere (instead of L) and of an
n-dimensional Euclidean space (instead of R). The corresponding statement
is known as the Borsuk-Ulam theorem on antipodes and plays an essential
role in applications of algebraic topology (see, for example, [150] or [193]).
In particular, this theorem shows that there are no injective continuous
mappings acting from the sphere S™ into the space R™.

6. Give an answer to the following question:
Does there exist an injective mapping f : R? — R continuous with
respect to one of the variables x € R and y € R?

7. Check that there exists a bijection f : [0,1] — [0, 1]? such that the
function pr; o f is continuous, where pr1 :[0,1]2 — [0, 1] denotes, as usual,
the first canonical projection from [0, 1] onto [0, 1].

More generally, let f1 : [0,1] — [0, 1] be a function satisfying the relation

(Ve € [0, 1])(card(f; " (z)) = c).

Show that there exists a function f3 : [0,1] — [0, 1] such that the map-
ping f = (f1, f2) is a bijection between [0,1] and [0, 1]2

8. Take the two-element set 2 = {0,1} and equip this set with the dis-
crete topology. Equip also the Cartesian product 2¢ with the usual product
topology.

Demonstrate that 2¢ is homeomorphic to the classical Cantor discontin-
uum C C [0,1].

9*. Let E be a topological space.
Show that F is homeomorphic to C' if and only if the conjunction of the
following four relations holds:
(a) E is nonempty and compact;
(b) E has a countable base;
(¢) there are no isolated points in F;
(d) E is zero-dimensional, i.e., for each e € E and for any neighborhood
of e, there exists a nelghborhood V' (e) of e such that V(e) C U(e) and

( )
bd(V (e)) = ), where the symbol bd(V (e)) denotes the boundary of V (e).

Remark 5. Actually, relation (d) of Exercise 9 means that the family
of all clopen subsets of E forms a base for F.

10. Demonstrate that, for each natural number & > 2, the space k% is
homeomorphic to the Cantor discontinuum C C [0, 1].
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For this purpose, use Exercise 9.

Verify also that w® is homeomorphic to the space of all irrational real
numbers (where w is equipped with the discrete topology).

What can you say about C'\ K, where K is the set of all end-points of
the removed intervals in the construction of C'?

11. Indicate a set C’ on the unit segment [0, 1] such that

(a) C' is the image of the Cantor discontinuum C under some homeo-
morphism of [0, 1] onto itself;

(b) the Lebesgue measure of C” is strictly positive.

Deduce from relations (a) and (b) that the Lebesgue measure X is not
quasi-invariant with respect to the group of all homeomorphisms of R, i.e.,
this group does not preserve the o-ideal of all A-measure zero sets.

12. Let X be an arbitrary nonempty closed subset of the Cantor dis-
continuum C.

Check that there exists a continuous mapping f : C' — X satisfying the
relation (Vo € X)(f(z) = ).

In other words, check that each nonempty closed subset of C'is a retract
of C.

Remark 6. The above simple but useful result follows directly from
the well-known Michael theorem concerning the existence of continuous
selectors for lower semicontinuous set-valued mappings defined on zero-
dimensional paracompact spaces (in this context, see [180], [181], [214]).

13. Using the result of Exercise 12, give another proof of Alexandrov’s
theorem.

Namely, starting with a canonical continuous surjection h : 2¢ — [0, 1],
show that there exists a continuous surjection h; : 2 — [0, 1]*. Then, for
each closed subset Y of [0, 1]*, show that there exists a closed subset X of
C such that hy(X) = Y. Finally, apply the classical theorem of Urysohn
stating that every compact metric space can be realized as a closed subset
of the space [0,1]* (see, e.g., [64], [107]).

14. Let X be a nonempty perfect subset of the real line R.

Demonstrate that there exists a continuous surjection from X onto the
unit square [0,1]? and infer from this result that there exists a disjoint
family {P; : j € J} C P(X) of nonempty perfect subsets of R such that
card(J) = c.
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15. Prove that, for any Peano type function f = (f1, f2) : R — R2, the
relation

R#{zxeR: fi(z) exists} U{z € R : f3(z) exists}

holds true (cf. Exercise 7 from Chapter 17).

16. By starting with the existence of a Peano type function acting from
the segment [0, 1] onto the square [0, 1], demonstrate that there exists an
injective continuous mapping g : [0, 1] = R x R x R satisfying the following
two conditions:

(a) the orthogonal projection of ¢([0,1]) on the plane R x R x {0}
coincides with [0, 1]%;

(b) every plane in R? parallel to R x R x {0} has at most one common
point with g([0, 1]).

17*. Let E be a topological space. A family S of subsets of F is called
a net in E (in the sense of Archangelskii) if, for any open set U C E, there
exists a subfamily of S whose union coincides with U.

Clearly, every base of E is a net but the converse assertion does not hold
in general.

Now, let E be a compact space and let x be an infinite cardinal number.

Show that if F admits a net of cardinality not exceeding x, then F
possesses also a base of cardinality not exceeding .

Deduce from this fact that if £/ and E” are two compact spaces and
g : E' — E" is a continuous surjection, then the topological weight of E”
is less than or equal to the topological weight of E’. In particular, if £’ has
a countable base, then E” has a countable base, too.

Conclude from this result that if a Hausdorff topological space Y is
a continuous image of Cantor’s discontinuum C', then Y is compact and
metrizable.

18%. Let k be an arbitrary infinite cardinal number. Equip the set
2" with the product topology (where the two-element set 2 = {0,1} is
endowed with the discrete topology). The space 2* is usually called the
generalized Cantor discontinuum (of weight ). This space can also be
regarded as a commutative compact topological group with respect to the
addition operation modulo 2. Hence there exists a Haar probability measure
1 on 2" which is invariant under the group of all translations of 2.

By starting with the fact that u(U) > 0 for each nonempty open subset
U of 2%, show that 2" satisfies the so-called Suslin condition or countable
chain condition, i.e., any disjoint family of nonempty open subsets of 2" is
at most countable.
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Deduce from this fact that if a topological space E is a continuous image
of 27, then F satisfies the countable chain condition.

Conclude that there exists a nonempty compact topological space X
such that, for all £k > w, there is no continuous surjection from 2" onto X.

On the other hand, demonstrate that, for any compact topological space
Y of weight k, there exists a closed subset Z of 2% such that Y is a continuous
image of Z.

Remark 7. The results presented in Exercise 18 are essentially due to
Szpilrajn (Marczewski).

19. Prove that Cantor’s set C' satisfies the relation C'+ C' = [0, 2] and,
by using the canonical continuous mapping

(,y) »rz+y  ((v,y) € Cx0O),

give a simple geometrical interpretation of the above relation.

For this purpose, represent C' x C' in the form C x C = N{K,, : n < w},
where {K,, : n < w} is a decreasing (by inclusion) sequence of compact
subsets of [0,1]%, and the orthogonal projection of each K, on the line
{(z,y) € R?: 2 = y} is equal to the line segment with end-points (0,0) and
(1,1).

20. Consider on the Euclidean plane R? the family of all straight lines
parallel to the line {0} x R. Let J denote the o-ideal of subsets of the
plane, generated by this family.

Verify that

(a) J is invariant under the group of all translations of R?;

(b) J is invariant under the operation of vector sum of subsets of R?2.

Remark 8. Notice that, by assuming the Continuum Hypothesis (or,
more generally, by assuming Martin’s Axiom), it can be shown that J is
isomorphic to each of the o-ideals K(R?) and Z(\2), where A2 denotes the
standard two-dimensional Lebesgue measure on R2. This fact follows di-
rectly from the Sierpinski-Erdés Duality Principle (see, for instance, [43],
[192], [202]). Let us also mention that the o-ideals (R and K(R?) (respec-
tively, Z(A) and Z(A2)) are isomorphic to each other, and the corresponding
isomorphisms can be constructed within ZF & DC theory (see, e.g., [43]).

21. Taking into account the fact that the additive group (R,+) is
isomorphic to the additive group (R?, +) (see, e.g., Chapter 11 of this book),
demonstrate that there exists a o-ideal Z of subsets of R, satisfying these
three conditions:

(a) Z is invariant with respect to the group of all translations of R;
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(b) Z is invariant with respect to the operation of vector sum of subsets
of R;

(¢) under the Continuum Hypothesis (or, more generally, under Martin’s
Axiom), 7 is isomorphic to each of the o-ideals L(R) and Z(A).

22. Let A : F([0,1]) — [0,1] denote the standard Lebesgue measure
restricted to the family of all nonempty closed subsets of the unit segment
[0,1]. Equipping this family with the Hausdorff metric, one obtains the
compact metric space F ([0, 1]).

Check that the function A is upper semicontinuous on this space.

23. Let X be an everywhere dense subset of a normed vector space F
(over the field R) and let B = {u € E* : |u|| < 1}.

Verify that the topologies on B induced by o(E*, X) and o(E*, F),
respectively, are identical.

24*. Starting with the fact that (Q, <) is universal for the class of all
countable linearly ordered sets, prove in ZF theory that there exists a par-
tition {A¢ : € <wi} of R.

Remark 9. The result of Exercise 24 is due to Lebesgue (see [161]).
As was shown by Luzin and Sierpinski in their work [170], within the same
ZF theory there exists a partition {Bg : € < w1} of R such that all the sets
B¢ (€ < wn) are Borel in R. Moreover, it is known that an arbitrary non-
Borel analytic (co-analytic) set X C R admits a canonical representation
X = U{X¢ : £ < wi}, where all the sets X¢ (§ < wy) are nonempty, pairwise
disjoint, and Borel in R (for details, see [97], [105], [149], [153]).

25. Using the existence of { A¢ : £ < wi } mentioned in Exercise 24, prove
within ZF theory that the set R is uncountable and that the power set P(R.)
cannot be represented as the union of a countable family of countable sets.

In addition, deduce from the existence of {A¢ : & < wq} that the in-
equality 2«1 < 2¢ holds true within ZF theory. Consequently, one has in
ZF the relation wy < 24t < 2¢€,

Remark 10. The result of Exercise 25 is due to Tarski. It is useful to
compare this result with the theorem of ZF theory, stating that R cannot
be represented as the union of a countable family of finite sets (see Exercise
2 from Chapter 0). Notice also that the inequality wi < ¢ cannot be estab-
lished even within ZF & DC theory, because w; < ¢ implies the existence
of a subset of R nonmeasurable in the Lebesgue sense (the result of Shelah
[228] and Raisonnier [210]).
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Chapter 2
Functions of first Baire class

Let E be a topological space and let f: E — R be a function.

We shall say that f is of Baire zero class on E if f is continuous at all
points of E (i.e., in short, f is continuous on E).

The family of all continuous functions acting from E into R will be
denoted by the symbol C(E,R). In accordance with the definition above,
we will also use the notation Bag(E,R) for the same family of functions.
Thus, we have Bag(E,R) = C(E,R).

By the standard definition due to Baire (see [8], [149], [202]), a function
f: E — R is of first Baire class (or is of Baire one class) on F if there exists
a sequence {f, : n < w} C Bag(E,R) such that lim,— 4 fr(z) = f(x) for
all x € E. In other words, f : E — R belongs to the first Baire class if and
only if f can be represented as a pointwise limit of a sequence of functions
belonging to the class Bag(F, R).

It is well known that functions of first Baire class play a significant role in
various topics of real analysis. The following simple but important example
emphasizes this circumstance.

Example 1. Let E =R and let f : E — R be a derivative, i.e., there
exists a function g : E — R such that ¢/(z) = f(x) for every z € E. Define
a sequence {g, : 1 <n < w} of real-valued functions on R by the formula

gn(z) =n(glx+1/n) —g(x)) (xR, n=1,2,..).

Obviously, we have lim,, ;o gn(z) = f(z) for all z € R. Because each g,
is a continuous function on R, we conclude that f belongs to the first Baire
class.

For any topological space E, the family of all functions f : £ — R
belonging to the first Baire class will be denoted by Bas(E,R).

Notice that the other Baire classes Bag (E, R) of real-valued functions on
FE can be naturally introduced by iterating the limit process and using the
method of transfinite recursion on § < wy (in this connection, see [8], [149],

53
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[194] and Chapter 8 of the present book). Here we are mainly interested in
various properties of functions belonging to Ba;(F, R).

The following simple properties follow directly from the definition of the
class Bai(E,R):

(1) Bai(E,R) is an algebra over the field R, i.e., if {f,g} C Ba1(E,R)
and {a,b} C R, then af + bg € Ba1(E,R) and f - g € Bai(E,R);

(2) if f € Ba1(E,R), g € Ba1(E,R), and g(z) # 0 for all x € E, then
f/g € Ba1(E,R);

(3)if f € Ba1(E,R) and ¢ : ]a,b[ — R is a continuous function such
that ran(f) C Ja,b[, then ¢ o f € Ba;(E,R).

Let us consider some other, less trivial, properties of Ba;(E,R).

Lemma 1. Let E be a topological space, let {a, : 1 < n < w} be a
sequence of strictly positive real numbers such that ), ., .., an < +00, and
let {fn:1<n<w}C Bai(E,R) be a sequence of functions such that

[fo@)| <a, (x€E, 1<n<uw).
Define a function [ : E — R by f(x) = f1(x) + fa(x) + ... + fu(z) + ... for
all z € E. Then f also belongs to Bai(E,R).

Proof. First, notice that the function f is well defined since the series

converges uniformly on F in view of |f,(z)| < a, (x € E, n = 1,2,...).
Further, because f,, € Bai(F,R) for any natural number n > 1, we can
write

fr(@) =limg oo fok(®)  (z € E),
where fp, 1 (k= 1,2,...) are real-valued continuous functions on E. Without
loss of generality, we may assume that

l[fok(@)| <a, (z€E, n=12..,k=12.).

Now, let us put hg(z) = f1,6(x) + for(x) + ... + frr(x) for each x € E and
k=1,2,.... Clearly, all functions hj are continuous on E and it suffices to
show that

f(z) =limgtiochi(z) (x€E).

For this purpose, fix a real € > 0. There exists a natural number m such
that ami1 + amy2 + ... +a; + ... < e/3. Consequently, we have

[fmir (@) + [fmp2(@)] + .+ [ fil@)[ + .. <e/3 (v € E),
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[frns1 k(@) + [ frnt2e@)| + o+ | fin(@)]+...<e/3 (x€E, k=1,2,..).

Further, for any = € E and k > m, we may write the inequalities
|f (@) = he(2)] < |f1(@) = fre(@) |+ fa(2) = for (@) [+ [ oo (@) = frn ke (2) |+

| fn1 ()] + | frnt2(@)] + oo + | fil@)] + .o +
| frm1k (@) + | frpor (@) + oo+ | frr(2)]
<[fi(@) = frr@)] + | f2(z) = fou(@)| + . + [ fn(@) = fin i (@)] + 22/3.

If x € E is fixed, then we can find ky < w so large that for all natural
numbers k > kg the relation

Ifi(z) = fre(@)| + 1 f2(z) = for(@)]| + . + [fm(z) = frr(2)| <€/3

would be satisfied. This yields the inequality |f(z) — hi(z)] < € for all
integers k > ko. Therefore, we get limy_, {ohi(z) = f(x) for any z € E,
which completes the proof of Lemma 1.

We need this lemma in order to prove the following result due to Baire.

Theorem 1. Let E be a topological space and let {f, : n < w} be a
sequence of functions from Bayi(E,R) uniformly convergent to a function
f:E — R. Then we have f € Ba;(E,R).

Proof. According to the assumption, for any natural number k, there
exists a natural number ny, such that |f(z) — f,, (z)| < 1/2*¥! for all z € E.
Evidently, we may assume that ng < n; < ... < ng < ... . Let us consider
the series of functions (fn, — fno) + (fro — fnr) + oo + (frs — o) + - -
Since the inequalities

s @)= @] < | (0) = F @)+ o (0) T @] < g + 57 < 30

hold for all z € F, we can apply Lemma 1 to the above series. So we obtain
that the function 9= (fn1 - fno) + (fnz - fnl) to Tt (fmc+1 - fmc) +
belongs to Bai(E,R). Also, g = limy 1o fry1 — frno = f — fno- According
to property (1), we finally get f = g + fn, € Bai(E,R). The theorem has
thus been proved.

Remark 1. Theorem 1 implies that, for E # (), the family of all bounded
functions from Baj(F,R) is a Banach space with respect to the norm of
uniform convergence or, equivalently, with respect to the standard sup-norm

A1l = sup,epl f ()]
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Remark 2. Theorem 1 can be directly generalized to the case of the
Baire class Bag(E,R), where £ is an arbitrary ordinal number strictly less
than wy. The proof essentially remains the same as above (cf. [8], [149]).

Lemma 2. Let E be a topological space and let g € Bai(E,R). Then
g1~ o0,t) = {z € B : g(x) < t} and g~ (Jt, +oo]) = {z € E : g(x) > t}
are F,-subsets of E for everyt € R.

Proof. Take any t € R. Because g € Baj(F,R), there exists a sequence
{gn : n < w} C Bag(FE,R) such that lim,,_, ; .o gn () = g(x) for each z € E.
It is not difficult to verify the following two relations:

g(x) <t (Fk <w)(@En <w)(Ym € [n,w])(gm(z) <t—1/k),

gx) >t (Fk <w)(3En < w)(Ym € [n,w])(gm(z) > t+ 1/k).

These relations yield at once that the above-mentioned sets are F,,-subsets
of E, and the lemma is proved.

Lemma 3. Let E be a normal topological space, g : E — R be a function
and suppose that ran(g) = {t1,to,....tx}. If, for any integer i € [1,k],
the set X; = {z € E : g(z) = t;} = g~ (t;) is an F,-subset of E, then
g e BCLl (E, R)

Proof. Obviously, we can write £ = X; U Xo U ... U X}, and
Xi=FoUF 1 U...UF,U.. (1=1,2,..., k),

where all F;,, (1 <1i <k, n < w) are closed subsets of E. Moreover, we
may assume without loss of generality that F; o C F;; C ... C F;,, C ... .
For n =0,1,2, ... introduce the set F;, = Fy , UFy , U...UF},, and define
a function g, : F,, — R by putting g, (z) =t; iff x € F, ,,.

Since the finite family of closed sets {Fy n, Fap, ..., Fr.n} is disjoint, the
function ¢, is continuous on the set F),. By the Tietze-Urysohn theorem
(see, e.g., [64] or [149]), g, admits a continuous extension g’ : F — R.
Now, it is easy to check that lim,_, 40} (z) = g(z) for all x € E. This
finishes the proof of the lemma.

Lemma 4. Let E be a topological space in which every open set is an
F,-subset of E (or, equivalently, in which every closed set is a Gs-subset of
E). Let X C E be representable in the form X = Ay U Ao U ... U Ay, where
all A; (j =1,2,....k) are F,-subsets of E. Then X is representable in the
form X = ByUBoU...UBy, where B; C A; (j =1,2,...,k), all B; are also
F,-subsets of E, and, in addition, they are pairwise disjoint.
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Proof. Obviously, we have the equality X = F{UF,U...UF;U..., where
all sets F; (1 <i < w) are closed in E and each F; is contained in some set
Ajiy- Let us put

Cy=F, Cy= FQ\Fl,..., C;, =F \ (Fl U... U,Fi_l),... .

The family of sets {C; : 1 < i < w} is disjoint and, in view of our assumption
on E, all C; are F,-subsets of E. Moreover, X = C; UCy U...UC; U ... .
Now, for any natural number j € [1, k], define the set B; by the formula

Bj = U{C; : j is the smallest number for which C; C A,}.

Clearly, the family {B1, Bo, ..., By} is disjoint, all sets B; (j = 1,2, ..., k) are
F,-subsets of E, and

X=BiUByU...U By, BjCAj (j:1,2,,/€)

Lemma 4 has thus been proved.

Recall that a topological space is perfectly normal if E is normal and
each open set in F is an F,-subset of E. For such spaces the following
important statement due to Lebesgue is true.

Theorem 2. Let E be a perfectly normal space and let f : E — R be a
function. Then these three assertions are equivalent:

(1) f € Ba1(E,R);

(2) for any t € R, both sets {x € E : f(x) <t} and {x € E: f(x) >t}
are F,-subsets of E;

(3) for any open set U C R, the set f~Y(U) is an F,-subset of E.

Proof. The equivalence (2) < (3) is almost trivial and the implication
(1) = (2) was established by Lemma 2 (even for an arbitrary topological
space F). Consequently, it remains to prove the implication (2) = (1).

Suppose that (2) is valid and suppose first that ran(f) C ]0,1[. For any
integer n > 1, consider the sequence {tg, t1, ..., t,, } of points of R determined
by the following conditions:

tOZO, tj+1—tj:1/n (ij,...,n—l).
In particular, we have ¢,, = 1. Further, introduce the sets
Ao={z € E: f(x)<t1}, An={zc€E:f(x)>ty1},

Aj:{,TEEth_l <f($) <tj+1} (jzl,...,n—l).
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Obviously, we have the equality £ = Ag U A; U... U A, and all the sets
Aj (j=0,1,...,n) are Fy-subsets of E. Applying Lemma 4, we get another
representation &/ = By U By U ... U B,,, where all the sets B; are also F,-
subsets of £, are pairwise disjoint, and B; C A; for j = 0,1,...,n. Now,
define a function f, : E — R by putting f,,(z) = t; iff x € Bj. According
to Lemma 3, the function f,, belongs to Bai(E,R).

Take an arbitrary point © € E. Then x € B; for some integer j € [0, n].

If 7 =0, then we have

to < f(z) <tr, [falz) =to, [f(2) = fulz)] <1/n.

If j = n, then we have

th1 < f(z) <tn, folz)=tn, [f(@)— ful@)] <1/n.

Finally, if 1 < j <n — 1, then we have

tioa <f(@) <tjpr, fulz) =t [f(2) = fulz)] <2/n.

These relations show that lim,,_, o fn(x) = f(x) uniformly with respect
to x € E. By virtue of Theorem 1, we obtain that f € Bay(E,R).

Suppose now that f : E — R is an arbitrary function satisfying (2). Fix
any increasing homeomorphism ¢ : R — ]0,1[ and consider the function
¢o f. This function also satisfies (2) and ran(¢of) C 10, 1[. As demonstrated
above, ¢ o f € Ba1(E,R). Consequently, we may write

f=¢""o(¢of) € Bu(E,R),
which completes the proof of Theorem 2.

Example 2. Let E be a perfectly normal space and let X be a subset
of E. Denote by fx the characteristic function (i.e., indicator) of X. It can
readily be verified that if X is closed in E, then relation (2) of Theorem 2
is satisfied for f = fx. Therefore, we get fx € Bai(F,R). Now, if Y is an
open subset of F, then, taking into account the equality fy =1— fp\y, we
see that fy € Baj(E,R), too. The above-mentioned facts follow also from
Lemma 3.

Example 3. Let E be a subinterval of R and let f : F — R be a
monotone function. Then, for any ¢ € R, both sets {z € F: f(x) <t} and
{z € E: f(z) > t} are some subintervals of E. Because each interval in E is
an F,-subset of E, we infer (in view of Theorem 2) that f € Ba;(E,R). The
same conclusion is true for those f : E — R which are of finite variation on
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E. Indeed, as is well known, all such functions are representable in the form
of the difference of two increasing functions on F (see, e.g., [194], [225]).

Example 4. Let E be a perfectly normal space and let f : F — R
be an upper semicontinuous function. According to the definition of upper
semicontinuous functions, for any ¢ € R, the set {z € E : f(z) < t} is open
in F and, hence, is an F,-subset of F/. At the same time, the set

{zeE:f(x) >t} =Upcu{z € E: f(x) >t+1/(n+1)}

is the union of countably many closed sets, i.e., is also an F,-subset of E.
Applying again Theorem 2, we deduce that f € Ba;(E,R). From this fact
it immediately follows that ¢ € Bai(E,R) for any lower semicontinuous
function g : £ — R. Actually, the characteristic function fx of a closed set
X C FE (see Example 2) is upper semicontinuous.

Recall that a topological space E is Baire if no nonempty open subset of
FE is of first category in E. For such an F, an important result was estab-
lished by Baire within ZF & DC theory. It yields an essential information
about the structure of the set D(f) of discontinuity points of an arbitrary
function f: E — R belonging to the class Ba;(E,R).

Theorem 3. Let E be a Baire space and let f € Bai(E,R). Then
the set D(f) of all discontinuity points of f is of first category in E. In
particular, for the set C(f) of all continuity points of f, we have the relation
C(f)NU # 0 whenever U is a nonempty open subset of E.

Proof. As is well known (see, e.g., Exercise 3), the relation

C(f)=E\D(f)= () fa€E: Q) <1/n}

1<n<w

is valid, where all sets {x € E : Qy(z) < 1/n} are open in E. So it suffices to
demonstrate that all these sets are everywhere dense in . In other words,
it suffices to show that, for any real € > 0 and for any nonempty open set
U C FE, there exists a nonempty open set W C U such that

(Ve e W)(Vy € W)(|f(z) = f(y)| <e).

Keeping in mind the circumstance that f € Baj(E,R), choose a sequence
{fr + k < w} C Bag(E,R) such that f(z) = limy_, o0 fx(z) for all z € E.
Further, for any natural number k, introduce the set

Xp={z e E: (Viz k)(Vj 2 k)(|fi(z) = fi(2)] <e/3)}.
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All these sets X, (k < w) are closed in E and
(Vk < w)(Xk C Xk+1)7 E = U{Xk k< w}.

Consequently, we have U = (UNXo)U(UNX;)U...uU(UNX,)U... . Since
E is a Baire space, there is a natural number n such that int(U N X,,) # 0.
Let V C UN X, be a nonempty open subset of E. If x is an arbitrary point
of V, then (Vi > n)(Vj > n)(|fi(z) — f;(z)| < ¢/3). Putting j = n and
tending ¢ to +oo, we get (Va € V)(|f(z) — fn(x)| < e/3). Therefore, we can
write

[f () = F@)] < f () = Fa@)] + [fn(y) = fr(@)] + [fn(z) = f(2)] <

for any two points z and y from V. Finally, because f, is a continuous
function, there exists a nonempty open set W C V such that

(Ve e W)(vy € W)(|fu(y) — fu(z)] <2/3).

This gives at once the relation (Vo € W)(Yy € W)(|f(y) — f(x)| < &), which
completes the proof of the Baire theorem.

Remark 3. The proof presented above is based on the classical argu-
ment due to Baire (cf. also [7], [8], [194], [202]).

Remark 4. More general versions of the Baire theorem (with further
information about it) can be found in [149].

For a while, let us turn our attention to real-valued functions of two
variables and let us briefly discuss their descriptive structure from the view-
point of descriptive properties of the corresponding partial functions of one
variable.

We restrict our further consideration to real-valued functions defined on
the topological product of two metric spaces.

Let X and Y be metric spaces and let h : X x Y — R be a function
of two variables. In many cases, it is important to know whether i belongs
to the first Baire class if we have some information about the descriptive
structure of all partial functions

hz,):Y >R (re€X), h(hy):X—->R (yeY).

Here is a simple (but useful) sufficient condition which enables us to assert
that h € Bai (X x Y,R).
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Theorem 4. If the partial functions h(x,-) and h(-,y) are continuous
forallx € X andy €Y, then h is of first Baire class.

Proof. Take any nonempty closed subset A of R and, for every natural
number n > 1, denote V,,(A) = {t € R :inf{|t —a|:a € A} <1/n}. Tt is
easy to verify that

h(z,y) € As (Vn > 1)(3F2' € X)(d(x,2") < 1/n & h(z',y) € V,(A)),

where d stands for the metric in X. This relation directly implies the
equality

hHA) = Nps1(Upex{(z,y) € XY :d(2/,2) < 1/n& h(2,y) € V. (A)}).
Our assumption on h yields at once that, for any 2’ € X, the set
{(z,y) € X xY :d(z',2) < 1/n & h(z',y) € V,(A)}

is open in the product space X x Y. Consequently, h~1(A) is a Gs-subset
of X x Y. Therefore, for any open set B C R, the pre-image h~1(B) turns
out to be an F,-subset of X x Y. In view of Theorem 2, we conclude that
h is of first Baire class. This completes the proof.

Remark 5. Theorem 4 can be generalized to those functions h acting
from X x Y into R, for which all h(z,-) (z € X) are continuous and all
h(-,y) (y € Y) belong to the class Ba¢(X,R) where £ is a fixed ordinal
number strictly less than w;. Such a generalization is presented, e.g., in
[149]. Tt turns out that any function h with the above-mentioned property
belongs to the Baire class Bagy1(X x Y, R). In this context, it is reasonable
to underline that the so-called Montgomery operation plays an essential role
for obtaining the generalized result just indicated (for details, see [149]).

From Theorem 4 we easily get the following useful statement.

Theorem 5. If a function h : X xY — R is continuous with respect
to each of its variables © € X and y € Y, then h is continuous almost
everywhere on X XY in the sense of the Baire category.

Proof. Indeed, by virtue of Theorem 4, our function h belongs to the
class Bai (X xY,R). It remains to apply the Baire theorem on the structure
of the set of discontinuity points of functions belonging to the first Baire
class (see Theorem 3 and Exercise 6 of this chapter).

Remark 6. The question naturally arises whether a given function
h : R x R — R continuous with respect to each of its variables is con-
tinuous almost everywhere in the sense of the two-dimensional Lebesgue
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measure \p on R2. Tolstov [268] answered this question negatively, namely,
he constructed an example of a function ¢ : R x R — R satisfying the
following relations:

(1) g is continuous with respect to each of its variables;

(2) the set D(g) has a strictly positive Ag-measure.

A useful discussion of the topic concerning the separate and joint conti-

nuity of functions of several variables is presented in the work by Piotrowski
[208].

Remark 7. Also, it is natural to ask about descriptive properties of a
function h : R xR — R, all corresponding partial functions of which belong
to the first Baire class. It turns out that the descriptive structure of such a
function can be very complicated. For instance, we will see in Chapter 19
that there exists a function g : Rx R — R satisfying the following relations:

(1) g is lower semicontinuous with respect to each of its variables;

(2) ¢ is not measurable in the Lebesgue sense (i.e., g is not measurable
with respect to Az).

On the other hand, it should be mentioned that if a given function
h : X xY — R is continuous with respect to y € Y and is measurable
(in some sense) with respect to z € X, then h turns out to be measurable
(in an appropriate sense) on the product space X x Y. Actually, these
two properties of h are fundamental for functions of two variables and play
a significant role in various questions of mathematical analysis, the the-
ory of ordinary differential equations, optimization theory, probability, and
stochastic processes (cf. Chapters 21 and 22).

Let E be a topological space, {f, : n < w} be a sequence of real-
valued continuous functions on E, and suppose that f(z) = limy,— 400 fn ()
for each € E. According to the Baire definition, we have f € Bay(E,R).
Naturally, one can ask about necessary and sufficient conditions under which
this f is also continuous (i.e., f € Bao(E,R)). A convenient sufficient
condition is well known from the standard course of mathematical analysis.
Namely, if {f, : n < w} converges uniformly on F, then f is continuous.
However, this condition is very far from being necessary (see Exercise 15).

We are going to give here one necessary and sufficient condition for the
continuity of a limit function (cf. [149]).

Theorem 6. Let E be a topological space, {fn : n < w} be a sequence
of real-valued continuous functions on E, and let f(x) = limy,— oo fn(2) for
all v € E. Then the following two assertions are equivalent:

(1) f is continuous on E;
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(2) for any real € > 0 and for any natural number m, there exists a
natural number n > m such that the set {x € E : |f(z) — fo(x)| < €} is
open in F.

Proof. Let us check (1) = (2). Suppose that relation (1) is valid. Then,
for any real e > 0 and for any m < w, the set {x € E : |f(x)— fi(z)| < e} is
open in F. We thus see that, in this case, relation (2) holds automatically.

Let us verify (2) = (1). Suppose that (2) is valid. We must show that f
is continuous at each point xg € E. Take an arbitrary real € > 0. In view of
(2), there exists a strictly increasing sequence {ni,na, ..., ng, ...} of natural
numbers such that all the sets By, = {x € F : |f(x) — fo,(2)] < €/3}
are open in E. Moreover, since {f, : n < w} converges to f pointwise,
we have the equality E = U{Ey : 1 < k < w}. Therefore, there exists a
natural number kg such that zg € Ej,. We thus get that E}, is an open
neighborhood of . Now, for any point x € Ej,, we may write

[f (@) = f@o)| < |F(@) = far, @)+ iy (@) = frr, (0)] + [ fri, (20) = f(0)]

< 2e/3+ [ [y, (@) = fr, (20)]-

Because the function fy, —is continuous, there exists a neighborhood U (o)
of xg such that

Ulzo) C Bk, (V& € U(@0)) (| fny, () = fay, (20)] < /3).

This immediately implies | f(x) — f(zo)| < € for all points « € U(xg), which
shows the continuity of f at xg. Theorem 6 has thus been proved.

Remark 8. The above theorem is a particular case of a more general
result concerning functions of the class Bag(E,R), where £ is an arbitrary
ordinal strictly less than wy. Actually, if we have {f,, : n < w} C Bag(E,R)
and the relation lim,— 1o frn(xz) = f(x) holds true for each x € E, then
an appropriate generalization of Theorem 6 yields necessary and sufficient
conditions for the validity of the relation f € Ba¢(E,R). Further details
may be found, e.g., in [149].

EXERCISES

1. Suppose that E is a separable topological space (i.e., E contains a
countable everywhere dense subset).

Show that card(Bay(F,R)) < c¢ (in fact, show that if E is nonempty
and separable, then card(Ba;(E,R)) = c).
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2. Check that the set Q C R of all rational numbers is not a Gs-subset
of R and deduce from this circumstance that the characteristic function fq,
the so-called Dirichlet function, does not belong to Ba; (R, R) (actually, fq
is of second Baire class).

More generally, prove that if E' is an uncountable Polish space without
isolated points and X is a countable everywhere dense subset of E, then
the characteristic function fx does not belong to Bay(E,R).

3. Let E be a topological space and let f : E— R be a function. For
any x € F, define Qy(z) = infycy,)diam(f(V)), where V() denotes the
filter of all neighborhoods of x and diam(f(V')) stands for the diameter of
the set f(V). Denote also by D(f) the set of all discontinuity points of f.

Verify that

(a) Qr(xz) = 0 if and only if f is continuous at = (equivalently, Q;(z) > 0
if and only if = is a discontinuity point of f);

(b) for any ¢t € R, the set {x € E: Qs(x) > t} is closed in E;

(¢) D(f)=FE1UEyU...UE,U..., where

E,={z€E: Qi) >1/n} (n=12,.).

Conclude from (b) and (c) that D(f) is an F,-subset of E (therefore,
the set C(f) of all continuity points of f is a Gs-subset of E).

Let B be a base of open sets in R and let F = {Y C R: R\Y € B}.

Prove that D(f) = U{cl(f~Y(Y))\ f7Y(Y):Y € F}.

Generalize these results to an arbitrary function f: F — E’, where E’
is a metric space.

Remark 9. Some applications of the above facts will be presented later
(see, for instance, Chapter 8).

4*. Let E be a topological space. This F is called resolvable if it admits
a representation in the form E = AU B, where A and B are some disjoint
everywhere dense subsets of E (this notion was first introduced by Hewitt).

As a rule, topological spaces used in various topics of mathematical
analysis turn out to be resolvable. In particular, prove that

(i) every locally compact topological space without isolated points is
resolvable;

(ii) every Hausdorff topological vector space over R, whose dimension is
not equal to zero, is resolvable.

Fix a resolvable space E and let X be an F,-subset of F.

Show that there exists a function f : E — R such that X coincides with
the set D(f) of all discontinuity points of f.
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To do this, first represent X in the form X = Fi UF, U ..U F, U ...,
where all sets F,, are closed in E and F,, C F,41 for each natural number
n > 1. Further, put Fy = () and, for any integer n > 1, define some function
fn: E — {0, 1} satisfying the following two relations:

(a) fn is equal to zero at all points of the set E \ F,;

(b) Qp,(z) =1if x € F,.

Now, take a sequence {a, : n > 1} of strictly positive real numbers,
such that an41 + @pio + ... +ax + ... < a, for n = 1,2, ... . For example,
it suffices to put a, = 1/3" for n = 1,2, ... . Finally, consider the function
f=a1fi+axfo+ ...+ anfn + ... . This function is well-defined since the
series on the right-hand side of the above equality converges uniformly on
E.

Verify that

(c) f is continuous at all points of the set E\ X;

(d) for any integer n > 1 and for all points x € F,, \ F,,_1, one has

Qp(z) > an — Zak > 0.

Conclude from (c) and (d) that D(f) = X.

5. Let F be a perfectly normal topological space and let f: E — R be
a function whose graph is closed in the product space E x R.

Applying the Kuratowski lemma on closed projections (i.e., Lemma 1
from Chapter 0), show that f is of first Baire class.

Give an example of a function f : R — R whose graph is closed in RxR
and whose discontinuity points constitute a nonempty perfect set in R.

6*. Let E be a topological space and let f € Baj(F,R).

Demonstrate that the set D(f) is of first category in E (for this purpose,
use Exercise 3 and Lemma 2).

Another way to show this fact is based on the Banach statement (see
Exercise 30 from Chapter 0) which leads to a representation of E in the
form £ = E' UE", where E’ is an open Baire subspace of F and E” is a
first category closed subset of E.

By applying Theorem 3 to the set D(f|E’), obtain the required result.

Deduce from this result that if f € Bai(E,R) and X is an arbitrary
subspace of E, then the set D(f|X) is of first category in X.

Conclude that if F is a complete metric space, f € Baj(E,R), and X is
a nonempty closed subspace of E, then there exists a point in X at which
f|X is continuous.
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7. According to the definition of Luzin, a topological space X is always
of first category (or X is perfectly meager) if each nonempty dense in itself
subset of X is of first category in X.

Let E be a topological space and let X be a subspace of E such that,
for every perfect set P C E, the set X N P is of first category in P.

Show that the space X is always of first category (apply Exercise 11
from Chapter 0).

Remark 10. Luzin proved that there exists an uncountable subspace X
of R which is always of first category (see [149], [169]). Other constructions
of uncountable universally small sets can be found in [207] and [283] (cf.
also Chapter 13 of this book).

8. Let E be a hereditarily Lindelof topological space always of first
category and let f : E — R be a function.

Demonstrate that, for each subspace X of E, the set D(f|X) is of first
category in X.

For this purpose, begin with establishing the fact that X admits a rep-
resentation in the form X =Y U Z, where Y is dense in itself, Z is at most
countable, and YN Z = (). Then verify that D(f|X) C Y U(X'NZ), where
X"’ denotes the set of all accumulation points of X (in E). Finally, observe
that both sets Y and X’ N Z are of first category in X.

9*. Let F be a subspace of R satisfying the following two relations:

(a) card(E) = c;

(b) E is always of first category.

The existence of such a subspace of R is demonstrated in Chapter 13
under Martin’s Axiom (see Theorem 7 of that chapter).

Prove that there exists a function f : F — R having the following
properties:

(c) f is not Borel (consequently, f does not belong to Bai(E,R));

(d) for any subspace Z of E, the set D(f|Z) is of first category in Z.

Remark 11. This classical result is due to Luzin. It shows that property
(d) of f does not imply the relation f € Baj(E,R). It is useful to compare
the above-mentioned result with Exercise 12 given below.

10. Let E be a hereditarily Lindelof space and let {F¢ : £ < wi} be
a decreasing (with respect to the inclusion relation) wi-sequence of closed
subsets of E.

Prove that there exists a < wy such that (V€ € [a, w1 [)(Fe = Fy).

This result is known as the Cantor—Baire stationarity principle.
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In particular, take an arbitrary closed subset X of E and define by
transfinite recursion an wq-sequence {X¢ : £ < w1} in the following manner:

Xo = X,

Xep1 = (X¢) for any € < wq, where (X¢)" denotes the set of all accu-
mulation points of X¢;

Xe = N{X¢: ¢ <&} for any limit ordinal § < wy.

Applying the Cantor—Baire stationarity principle to {X¢ : £ < w1}, show
that X admits a representation in the form X = Y U Z, where Y and Z
are disjoint, Y is perfect in E, and Z is at most countable (the Cantor—
Bendixson theorem).

Give another proof of the same result that does not use the method of
transfinite induction.

For this purpose, consider the set of all condensation points of X and
take it as Y. Then define the set Z by the equality Z = X \ Y.

Remark 12. Notice that a certain generalization of the Cantor—Baire
stationarity principle was obtained by Luzin for decreasing wi-sequences of
F,-subsets of R (in this connection, see [169]).

11*. Let E be a topological space. This space is called scattered if E
does not contain a nonempty dense in itself subset.

Demonstrate that the following two assertions are equivalent:

(a) E is scattered;

(b) E = {e¢ : £ < a}, where « is some ordinal, {es : £ < a} is an
injective a-sequence, and, for any £ < a, the element e is an isolated point
of the set {ec : £ < ({ < a}.

Notice that the implication (b) = (a) is trivial.

Supposing now that (a) is valid, use the method of transfinite recursion
for obtaining the required representation {e¢ : £ < a} of E.

Finally, demonstrate that every topological space X can be represented
in the form X =Y U Z, where Y is a perfect subset of X, Z is a scattered
subset of X, and Y N Z = () (this classical result is due to Cantor).

12*. Let E be a separable metric space and let g : E — R be a function
such that, for every nonempty closed set F' C E, there exists a point z € F
at which the restricted function g|F is continuous.

Prove that g is of first Baire class (this remarkable result is due to Baire).

The following argument enables one to establish the above-mentioned
result.

Take any a € R and b € R such that a < b, and denote

A={z€eE:g(x)>a}, B={xeFE:g(zx)<b}.
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Clearly, one has the equality £ = AU B. Further, construct by transfinite
recursion an wi-sequence Fy O F1 D ... D F¢ D ... of closed subsets of E.

Put Fy = E. Suppose that, for an ordinal number £ < w;, the partial
family {F¢ : ¢ < &} has already been defined.

If £ is a limit ordinal, then put Fr = N{F, : ¢ < &}.

If £ = n + 1, consider the set F;,. Only two cases are possible.

1. F,, = 0. In this case, define Fy = F;, = ().

2. F,, # 0. In this case, there exists a point « € F}, at which the function
g|F,, is continuous. Consequently, there exists an open neighborhood V()
of x such that F,,NV (z) C Aor F;,,NV(x) C B. Then define Fr = F,,\V(z).

By proceeding in this manner, it will be possible to construct all the sets
Fg (f < wl).

Observe now that, for each ordinal £ < wy, one has F¢ \ Feyq C A or
F¢ \ Feyq1 C B, and, according to the Cantor-Baire stationarity principle,
for some a < wy, the equalities

(Z):Fa:Fa+1:...:F5:... (a§§<w1)

are valid. Deduce from these facts that there exist two sets A’ and B’ such
that
A cA B cB, AuB =E, AnB =0,

and both A’ and B’ are F,-subsets of E.

Now, let {b, : n < w} be a strictly decreasing sequence of real numbers
satisfying the relation lim, _, ; oob, = a. For every natural number n, define
B, ={x € E :g(xz) <b,}. As above, show the existence of F,-sets A/, and
B/, such that

A, CA, B,CB, A,UB,=E, A, NB,=0.

Finally, denote X = U{4}, : n < w} and verify that X = A. Therefore, A
is an F-subset of E.

By using a similar argument, demonstrate that B is an F,-subset of F,
too. Conclude, in view of the Lebesgue theorem (i.e., Theorem 2 of this
chapter), that the function g is of first Baire class.

Remark 13. More general versions of the result presented above can be
found in [149] where a different argument is utilized. Namely, it is proved
therein that if E is a complete metric space and ¢g : E — R is a function,
then the following two assertions are equivalent:

(1) g € Bai(E,R);

(2) for any nonempty closed set F' C E, there exists a point € F at
which the restricted function g|F is continuous.
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Theorem 3 and the preceding exercise establish the equivalence (1) < (2)
in the case of a Polish space E. For a nonseparable complete metric space
E, the proof of (1) < (2) relies on properties of the so-called Montgomery
operation (see again [149]). Notice that this operation needs uncountable
forms of the Axiom of Choice.

In the case E = R for any function ¢ : R — R, the following two
assertions are effectively equivalent, i.e., are equivalent within ZF theory:

(1) g is of first Baire class;

(2) for every nonempty closed set F' C R, there are points of F' at which
the function g|F is continuous.

In other words, we have a certain effective characterization of functions
acting from R into R and belonging to the first Baire class. Unfortunately,
we do not have an analogous nice characterization of derivatives on R which
form an important proper subclass of Ba;(R,R) (see Example 1).

13. Let E be a Polish topological space and let f : E — R be a function
whose set of discontinuity points is at most countable.

Show, by applying Exercise 12, that f € Bai(E,R).

Infer from this fact that any function g : [a,b] — R of finite variation
on a segment [a, b] belongs to the first Baire class (another way to establish
this result was indicated in Example 3).

14. Let C denote the classical Cantor discontinuum on [0, 1]. Define
two functions f : [0,1] = R and ¢ : [0, 1] = R by the following formulas:

flxy=1ifx e Cand f(x)=0if z €[0,1]\ C;

g(x) = 1if z is not an end-point of a removed interval for C, and g(z) =0
if x is an end-point of some removed interval for C.

Verify that

(a) f is upper semicontinuous and, hence, is of first Baire class;

(b) g|C is discontinuous at all points of C, hence g is not of first Baire
class;

(c) D(f) = D(g) = C.

The last relation shows, in particular, that the sets of continuity points
of f and g are identical, but f and g are of substantially different descriptive
structure.

15. Give an example of a sequence {f, : n < w} of real-valued con-
tinuous functions on [0, 1] which converges pointwise to some continuous
function f: [0,1] — R, but this convergence is not uniform on [0, 1].

16. Deduce from Theorem 6 the following classical result of Arzela on
the continuity of a limit function.
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Let E be a quasi-compact topological space, {f, : n <w} C Bag(E,R),
and let f(z) = lim, 400 fn(x) for all z € E. Then these two assertions are
equivalent:

(a) f is continuous on E;

(b) {fn : n < w} converges quasi-uniformly to f; in other words, for any
real € > 0, there exist a finite family {V1, V4, ..., Vi} of open sets in E and
a finite family {ny,na,...,n;} of natural numbers, such that

E=VMUWU..UV, Vic{zeE:|f(x)-ful@)|<e} (=1,2,.,k).

Notice that in (b) it is not required that the numbers nq, no, ..., ng would
be arbitrarily large.

17. Deduce from the above-mentioned result of Arzeld another classical
theorem due to Dini.

Namely, let E be a quasi-compact topological space, let {f, : n < w} be
a monotone sequence of real-valued continuous functions on F, and suppose
that f(z) = lim,—4oo fn(x) for all x € E. Then the following two assertions
are equivalent:

(a) f is continuous on Ej

(b) {fn : n < w} converges uniformly to f.

18. Let E be a topological space, X be a subset of F, and let e € F
be an accumulation point of X. Suppose, in addition, that a sequence
{fn : n < w} of real-valued functions on X is given such that

(a) the series > _  fn(x) converges to some f(x) € R uniformly with
respect to z € X;;

(b) for each n < w, there exists a lim, . f,(z) and a,, = lim,_,¢ fr ().

Demonstrate that the series ) _  a, converges to some a € R and the
equality lim,_,.f(x) = a holds true.

19. Let {f, : n < w} be a sequence of real-valued differentiable functions
defined on a segment 7' C R. Suppose that the series ) | _  f is convergent
at some point ¢y of T and that the series of derivatives > 1} is uniformly
convergent on 7.

By using the result of Exercise 18, verify the validity of the following
three assertions:

(a) the series » . fn converges uniformly on 77

(b) the function f =3 _  f, is differentiable on T’

(c) for all points t € T', we have f'(t) = > _ fr(t).

Infer from these facts that the family of all bounded derivatives on T
is a Banach subspace of Bay(T,R) with respect to the norm of uniform
convergence (i.e., with respect to the standard sup-norm).

nw
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Semicontinuous functions that are not
countably continuous

Luzin’s theorem on the structure of Lebesgue measurable functions act-
ing from R into itself is one of the most fundamental statements in real
analysis and has numerous applications. Let us recall the formulation of
this classical theorem. It is convenient for us to give the formulation in
terms of partial functions (cf. Chapter 0). As usual, we denote by the
symbol A (= \;) the Lebesgue measure on R (= R').

Let f: R — R be a partial function. According to the well-known defi-
nition, f is measurable in the Lebesgue sense (or, simply, f is A-measurable)
if the set f~1(U) is Lebesgue measurable for every open subset U of R.

It immediately follows from this definition that the domain of an arbi-
trary Lebesgue measurable partial function f is a A-measurable subset of R
(because of the equality dom(f) = f~1(R)).

Theorem 1. For any partial function g : R — R which is measurable
in the Lebesque sense and for any real € > 0, there exists a closed set
F C R such that F C dom(g), A(dom(g) \ F') < ¢, and the restriction g|F

1S continuous.

We omit the standard proof of Theorem 1 (see, for example, [28], [168],
[194], [196], [202]). Notice only that there are various generalizations and
extensions of this classical result (see, e.g., Exercise 1 from Chapter 8, Ex-
ercises 5 and 6 from Chapter 15).

Let us indicate one of the direct consequences of the Luzin theorem.

Theorem 2. Let f : R — R be a Lebesgue measurable function. Then
there exists a disjoint countable covering {A, : n < w} of R such that
MAo) =0, and, for each integer n > 1, the set A,, is closed in R and the
function f|A,, is continuous.

In connection with some delicate moments in Theorem 2, see Exercise
1. Taking into account this theorem and Exercise 1, it is natural to pose

71
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the following question:

Let f : R — R be a Borel function. Does there exist a countable
covering {A,, : 1 <n < w} of R such that the function f|A,, is continuous
for each natural number n > 17

This question was originally raised by Luzin many years ago. Adian and
Novikov [2] gave a negative answer to it (see also Sierpinski [243]).

Moreover, the above-mentioned authors were able to construct an upper
semicontinuous function f : R — R that does not admit a decomposition
into countably many continuous partial functions (in other words, f is not
countably continuous).

We are going to present here the construction of Adian and Novikov.
Then we will consider some related results which are due to other authors
and are also motivated by the Luzin problem posed above.

First, let us introduce some preliminary notions.

Let E be a topological space and let Z be a o-ideal of subsets of E.

We shall say that a function f : E — R is countably continuous
(mod(Z)) if there exists a covering {A4,, : n < w} of E such that Ay € T and
the restriction f|A,, is continuous for each natural number n > 1.

Example 1. Let E be a topological space of second category on itself
and let KC(F) denote the o-ideal of all first category subsets of E. We know
that, for any function f : E — R possessing the Baire property, there exists
a first category set X C E such that f|(E\ X) is continuous (see Exercise
13 from Chapter 0). Thus, f is countably continuous (mod(K(FE))).

Example 2. In view of Theorem 2, every Lebesgue measurable function
f R — R is countably continuous (mod(Z(\))), where Z()\) denotes the
o-ideal of all Lebesgue measure zero subsets of R.

If a o-ideal Z is trivial, i.e., Z = {0}, and a function f : £ — R is
countably continuous (mod(Z)), then we simply say that f is countably
continuous.

To give the construction of Adian and Novikov, we need several auxiliary
propositions.

Lemma 1. Let E be a topological space, let {f, :n < w} be a sequence
of real-valued upper (respectively, lower) semicontinuous functions on E,
and suppose that f(x) = lim,—4co fn(x) uniformly with respect to x € E.
Then f is also an upper (respectively, a lower) semicontinuous function on

E.

Proof. Obviously, it suffices to consider the case where all f,, (n < w)
are upper semicontinuous. Take any real € > 0 and fix g € FE. For each
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n < w and for each x € F, we can write
f(@) = fzo) < [f(@) = fa(@)] + (fu2) = fr(z0)) + | fn(z0) — f(20)].
According to our assumption, there exists m < w such that
[f(z) = fu(z)| <e/3 (re€E, n=mm+1m+2..).

Consequently, we have f(x)— f(z0) < (fm(x)— fm(x0))+2e/3 for allz € E.
Since f,, is upper semicontinuous at xg, there exists a neighborhood V' (xq)
of xg such that fp,(z)— fim(xo) < €/3 for every x € V(zg). This immediately
implies the relation f(z)— f(xo) < ¢ for every z € V(x¢). Actually, we have
proved that if all functions f,, (n < w) are upper semicontinuous at zy € F
and the sequence {f, : n < w} converges uniformly to f, then f is also
upper semicontinuous at .

Exercise 2 for this chapter presents a more general result.
The next two lemmas provide some easy facts concerning extensions of
semicontinuous partial functions.

Lemma 2. Let E be a topological space and let f : X — R be a
bounded from above (from below) upper (lower) semicontinuous function
on some X C E. Then there exists a function f* : cl(X) — R which
extends f, is upper (respectively, lower) semicontinuous, and satisfies the
equality sup,cx f(x) = supwed(x)f*(:zr) (respectively, satisfies the equal-
ity infrex f(z) = infocaix) f*(2))-

Proof. We shall consider only the case of a bounded from above upper
semicontinuous function f : X — R. Let z be any point from cl(X). Put
[*(z) = limsup,_,_ ,cx f(x). Obviously, the function f* extends f (since f
is upper semicontinuous). Let us verify that f* is also upper semicontinuous
at all points of cl(X).

Take again an arbitrary point z € cl(X) and fix a real number ¢ such
that f*(z) < t. Then, for sufficiently small real numbers ¢ > 0, we may
write f*(z) <t —e. Consider any such . By the definition of f*, we infer
that there exists an open neighborhood V' (z) of z for which

SUP ey (ynx f(2) <t —e/2.

In view of the same definition, we get sup,cv (.)nax)f* () <t —¢/2 or,
equivalently, f*(z) <t —e/2 <t for all x € V(z) Ncl(X). This establishes
that the set {z € cl(X) : f*(x) < t} is open in cl(X), i.e., f* is upper
semicontinuous on cl(X). Finally, the equality

SumeXf(x) = SupwECI(X)f*(x)
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also follows from the definition of f*. Lemma 2 has thus been proved (cf.
Exercise 22 of Chapter 0).

Lemma 3. Let E be a normal topological space, X be a subset of F,
and let [a,b] be a segment in R. Suppose that f : X — [a,b] is an upper
(respectively, lower) semicontinuous function. Then there exists an upper
(respectively, lower) semicontinuous function f*: E — [a,b] which extends
the original function f.

Proof. It suffices to consider only the case of a lower semicontinuous
function f : X — [a,b]. By virtue of Lemma 2, we may assume without
loss of generality that X is a closed subset of E. Further, because X is
completely regular, we have

f(z) =sup;erfi(z) (v e X),

where {f; : i € I} is some family of real-valued continuous functions on
X and ran(f;) C [a,b] for all indices ¢ € I (cf. Exercise 18 from Chapter
0). By the Tietze-Urysohn theorem, for an arbitrary index i € I, there
exists a continuous function f* : E — [a,b] extending f;. Now, define
[*(z) = sup;e;fi(x) for each € E. Clearly, f* is the required lower
semicontinuous extension of f. This completes the proof of Lemma 3.

Lemma 4. Let E be a topological space, f : E — R be a function and
let X be a subset of E. If the restriction f|X is not countably continuous,
then f is not countably continuous on E.

The trivial proof of this lemma is left to the reader.

Lemma 5. Suppose that there exists a real-valued bounded upper semi-
continuous function on the classical Cantor set C' which is not countably
continuous. Then an analogous function exists on an arbitrary uncountable
Polish space E.

Proof. It is well known that E contains a topological copy of C' (see,
e.g., [64], [105], [107], [149]), so we may assume that C' C E. Because C is
compact, it can be regarded as a closed subset of E. Let f: C — R be a
bounded upper semicontinuous function which is not countably continuous.
According to Lemma 3, there exists a bounded upper semicontinuous func-
tion f*: EF — R extending f. By virtue of Lemma 4, f* is not countably
continuous. This completes the proof of Lemma 5.

Lemma 6. Let E be a nonempty Polish topological space without isolated
points. There exists a disjoint countable family {C,, : n < w} of subsets of
E such that
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(1) each C,, is homeomorphic to the Cantor discontinuum C';
(2) each C,, is nowhere dense in E;
(3) the set U{C), : n < w} is everywhere dense in E.

Proof. Denote by {U, : n < w} a base of nonempty open sets in FE.
We are going to construct the required family by using ordinary recursion.
Suppose that, for a given natural number n, the partial family {C; : i < n}
has already been defined. Consider the set U = U, \U{C; : i < n}. Clearly,
U is a nonempty open set in E without isolated points. It can easily be
shown that there exists a countable set D C U dense in U and such that
U\ D is also dense in U. Now, since U\ D is a Gs-subset of E, we infer that
U\ D is a Polish space without isolated points. Consequently, there exists a
homeomorphic copy X of C' contained in U \ D. It suffices to put C,, = X.
Proceeding in this manner, we will be able to construct by recursion the
required family {C), : n < w}.

The reader can easily check the validity of relations (1), (2), and (3) for
this family.

Lemma 7. Let E be a nonempty Polish space without isolated points.
There exists a countable family

{Crimgymy i1 >1, na>1, o, np>1, k<w}

of subsets of E satisfying the following siz conditions:

(1) Cy = E;

(2) for all integers k > 1,n1 > 1,n9 > 1,...,np > 1, the set Cp; no....nx
is homeomorphic to the Cantor discontinuum C;

(3) Cn1>77f27~~~7"k7nk+1 C Cnl,ng,...,nk and Cn17n2>~~~,ﬂk>nk+1 is nowhere dense
in Cnlﬂlz,--.,nk;

(4) the set U{Chn; na,...npn : 1 < < w} is everywhere dense in the set
Onl,HQ,...,nk;

(5) if (n1,ng,....nk) # (M1, ma,....my), then the sets Cp, n,
Cmima,....ms, 0re disjoint;

(6) for any natural number k > 1, we have diam(Ch, ny.. n,) < 1/2F.

.....

Proof. This lemma can readily be deduced from Lemma 6 by using the
method of induction. The details are left to the reader. Let us only remark
that all sets C(k) = U{Cny na,...np = M1 > Limg > 1,0, > 1}, where
k < w, are everywhere dense in E. This simple fact will be substantially
utilized below.

Lemma 8. Under the notation of the previous lemma and of its proof,
the set R = N{C(k) : k < w} is everywhere dense in E. Moreover, the same
R is everywhere dense in each set Cp, ny... ny.-
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Proof. Let us establish the density of R in F. We use a fairly standard
argument. Take a closed ball B in E. Since U{C, : n > 1} is dense
in F, there exists some C,, such that int(B) N C,, # 0. Analogously,
because U{Cl,, » : n > 1} is dense in Cy, , there exists some C,, n, such that
int(B) N Chy my # 0. Proceeding in this manner, we will be able to define
by recursion the sequence of sets Cy,, D Cpimy D oo D Coyngrooomye O -
satisfying the relations

int(B) N Onl,n2 ..... ng 75 0 (k < w).

It follows from this fact that BNChy NChy s Moo NChy gy, Moo Z 0. In
view of the inclusion C,,, NCp,y 1y N...NChy ms....np N C R, we immediately
obtain B N R # (), which shows that R is everywhere dense in E.

By using a similar argument, one can establish the density of R in any
set Chyny.....n,, (actually, it suffices to replace E by the last set). Lemma 8
has thus been proved.

Lemma 9. We preserve the notation of the two preceding lemmas. For
each natural number k > 1, define a function fi, : E — [0, 1] by the formula

fe(@) =0if 2 £ C(k), fr(x) =1/2mF™2T % 4f 0 € Cut oo

Then the following two relations hold:
(1) 0 < fr(x) < 1/2% for any x € E;

(2) fi is upper semicontinuous on E.

Proof. Relation (1) is almost trivial. Indeed, in view of the inequalities
ny>1, no>1, ..., ng>1, we have
1 1
Oka(UC)SmSﬁ.
Let us establish the validity of relation (2). Taking any point © € E, we
need to show that fj is upper semicontinuous at z. Assume first that
x € Cpy ny,...n,- We must verify that limsup, , , o fr(2:) < fr(x) whenever
a sequence {x; : i < w} C E converges to x. Suppose to the contrary that
limsup,_, | o fr(2s) > fr(x) for some sequence {z; : i <w} C E converging
to . Then among the members of {x; : i < w} there are infinitely many
_____ m, where mi +mao + ... +my < ny +no + ... + ny.
Hence there exists a fixed (my,ma,...,my) satisfying the above-mentioned
inequality and such that infinitely many points x; belong to Chy, mo,....ms -
By virtue of the relation lim;_, ; cx; = =, we obtain

HARS le,mz,...,mk N Cn17n2,~~~;nk7
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whence it follows that Chy, ma.....mie N Cnyng,...ne 7 0, which is impossible
because of (mq,ma,...,mi) # (n1,n2,...,n;). The contradiction obtained
shows the validity of the inequality limsup; , , . fx(2i) < fr(z).

The case when & ¢ C(k) can be considered analogously. This finishes
the proof of the lemma.

Lemma 10. Preserve the same notation as in Lemma 9 and define a
function f: E— R by f(x) = fi(x)+ fo(x) + ...+ fr(z) + ... for allxz € E.
Then the following four relations are satisfied:

(1) f is upper semicontinuous on E;

(2) 0 < f(xz) <1 for all points x € E;

(8)if € Cpy g,y \ C(k+ 1), then

1 1 1

F@) =g+ o T T g T

(4) if v € Cpy NCryny N eeo NChiy g,y N ooy then

1 1 1

f(x) = % + oni1+na ot onitna+t...+ng o

Proof. Notice first that our f is well defined because the function series
> x>1 fx converges uniformly on E. Further, in view of Lemmas 1 and 9,
[ is upper semicontinuous on E. Relation (2) also follows from Lemma 9.
Relations (3) and (4) are more or less trivial and their checking is left to
the reader. Lemma 10 has thus been proved.

Now, we are able to present the following result (essentially due to Adian
and Novikov).

Theorem 3. Let E be a topological copy of the Cantor space C. Under
the same notation, the function f defined in the previous lemma is not
countably continuous.

Proof. Take any countable covering {D,, : n > 1} of the space F and,
for any natural number n > 1, denote A,, = RN D,,. In this way we come
to the countable covering {4,, : n > 1} of the set R.

First, we shall show that there exist an integer £ > 1 and a k-sequence
(n1,na,...,ng) of natural numbers, such that the set Ay, is not nowhere dense
in the set Chy ny,.. g 1.6, (AR NChy nso,.ny)) 7 0, where the standard
topological operations int and cl are restricted to the family of all subsets

Suppose otherwise and fix n; > 1. According to our assumption, for A;
there exists a nonempty clopen set By in C),, such that A;NB; = (). Because
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U{Cp, n : n > 1} is dense in Cy,,, there exist Cy,, , and a nonempty clopen
set By C Cp, n, such that By C Cy, ., N By and Az N By = (. Continuing
this process by recursion, we obtain two infinite sequences

{n17n27"'7nk7"'}7 {B15B27"'7Bk5"'}’
where ny,ns, ..., nk, ... are some natural numbers and
BiD>ByD..DBrD..., AxNBr=0 (k>1).

Since all the sets By are compacts, we have N{By : k > 1} # 0. Also,
we can write N{By : k > 1} ¢ R = U{A, : k > 1}, which yields a
contradiction with the relation (N{By : k > 1}) N (U{Ax : & > 1}) = 0.
The contradiction obtained shows that, for some A and Cy,, 1,,....n,, the set
ArNChy ns.... ny, 18 not nowhere dense in Cy, p,,... n,. Choose any nonempty
clopen set B C Cyy, ns.... n,, i which Ay is dense. Obviously,

BNA, =

(U{BNALNChy mo..onpi 8 < 2mP)U(U{BNARNChy no..ongsi 2 0> 2m+11)

for any natural number m > 1. The set U{BN Ak N Chyny....npi 28 < 2m}
is nowhere dense in BN Ay, and the set U{BNAxNChy ny,...npi 28 > 2m~+1}
is everywhere dense in B N Ay.

Let us establish that f|Ay is discontinuous at each point of BN Ay. For
this purpose, take any zg € B N Ay. Because xg € R, we have

1 1 1 1

f(x()) - 271 + oni+ng ot onitns+...+ng + onit+nz+t...+np+m

+ ...,

where m > 1 is some natural number. Take gg = 1/2m1 72t Fnet2m = Ag
was mentioned above, every neighborhood of x( contains points x belonging
to the set U{BNAxNChy ny....npyi : ¢ > 2m+1}. Consequently, for all such
T, we may write

1 1 1

f(x) = on1 +ot onitna+t...+ng + oni+na+...+ng+2m = f(iCo) —€os

which yields at once that f|Ay is discontinuous at zp. In this manner, we
have established that f| Ay is not continuous and hence the original function
f cannot be countably continuous. The proof of Theorem 3 is finished.

The result just presented is essentially based on specific properties of the
classical Cantor space C'. However, by taking into account Lemma 5, one
can easily conclude that the following more general statement is also true.
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Theorem 4. Let E be an uncountable Polish space. Then there exists
an upper (lower) semicontinuous bounded function f : E — R that is not
countably continuous.

After Theorem 4 was proved, a number of publications appeared and
extended the investigation of those real-valued functions which possess more
or less good descriptive properties, but are not countably continuous.

In particular, Jackson and Mauldin proved in [94] that the Lebesgue
measure A : F([0,1]) — [0,1] restricted to the family F([0,1]) consisting
of all nonempty compact subsets of [0, 1] and equipped with the Hausdorff
metric is not countably continuous. Notice, in this context, that A is upper
semicontinuous (see Exercise 22 from Chapter 1).

Another proof of the fact that A is not countably continuous was given
by van Mill and Pol in their joint paper [183]. In the same paper they con-
sidered many other examples and constructions of semicontinuous functions
which fail to be countably continuous. One of their results states that in
the Banach space V' of bounded functions defined on [0, 1] and belonging
to Bay([0,1],R), the family of all countably continuous functions is a set
of first category. An analogous result holds true for the Banach space Vy of
all bounded derivatives on [0, 1] (cf. Exercise 19 from Chapter 2, where it is
indicated that the family of all bounded derivatives forms a Banach space
with respect to the standard norm of uniform convergence).

Remark 1. Laczkovich obtained a natural generalization of Theorem 4
to functions of higher Baire classes, which act from an uncountable Polish
space into R (unpublished manuscript). His result was reproved and gener-
alized by Cichon and Morayne in [45]. Their approach is essentially based
on the classical techniques of so-called universal functions (cf. Exercise 6
from Chapter 8).

Further information about this topic can be found, e.g., in works by
Cichoni, Morayne, Pawlikowski, Solecki [46] and Darji [54], [55] (cf. also
(47]).

EXERCISES

1. Using the notation of Theorem 2, show that if Ag = (), then [ is a
function of first Baire class (see Chapter 2) and, in particular, f is a Borel
function.

Conclude from this fact that, for a general Lebesgue measurable function
f:R — R, the set Ag cannot be ignored.

2. Let E be a topological space, x¢ be an arbitrary point from E, and
let {fn : n < w} be a sequence of real-valued functions on E. Suppose
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that this sequence converges quasi-uniformly to a function f (see Exercise
16 from Chapter 2) and that all f,, (n < w) are upper (respectively, lower)
semicontinuous at the point xg.

Prove that f is also upper (respectively, lower) semicontinuous at .

3. Let E be a Polish topological space and let 1 be a nonzero o-finite
Borel measure on F vanishing at all singletons in F.

Show that there exists a subset P of E satisfying the following relations:

(a) P is homeomorphic to the Cantor discontinuum C

(b) P is nowhere dense in F;

(c) u(P) > 0.

Remark 2. In fact, the preceding exercise can be regarded as a natural
generalization of Exercise 11 from Chapter 1.

4. Let C denote the classical Cantor discontinuum on [0, 1], let [0, 1]¢
denote the Hilbert cube, and let ¢ : C' — [0,1]* be a Peano type function
(see, e.g., Chapter 1). Define two functions

.fl : [O, 1]w — O, f2 : [O, l]w —C
by the following formulas:
fi(z) = min(¢~ (2)), fo(z) =max(¢~'(z)) (x€[0,1]).

Demonstrate that

(1) both compositions ¢ o f1 and ¢o fo coincide with the identical trans-
formation of [0,1]* (in particular, both fi and fs are injections);

(2) fi1 is lower semicontinuous;

(3) f2 is upper semicontinuous.

5*. Preserve the notation of Exercise 4. By using the Hurewicz the-
orem stating that the Hilbert cube [0,1]¥ is not a countable union of its
zero-dimensional subspaces (see, for instance, [149] or [182]) and that any
nonempty subspace of C' is zero-dimensional, prove that neither f; nor fo
is countably continuous.

Remark 3. The result presented in Exercise 5 is due to van Mill and Pol
[183]. In Chapter 13 we shall return to real-valued semicontinuous functions
which are not countably continuous. Moreover, several other constructions
of such functions will be given in that chapter and some interesting connec-
tions with so-called Luzin sets on R will be indicated.
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Chapter 4
Singular monotone functions

This chapter is devoted to some elementary properties of monotone func-
tions acting from R into R, and to some widely known examples of strange
monotone functions.

Let f : R — R be a partial function. We recall that f is said to be
increasing (respectively, strictly increasing) if, for any two points x and y
from dom(f), the relation = < y (respectively, z < y) implies the relation
f(z) < f(y) (vespectively, f(x) < f(y)).

Analogously the notion of a decreasing (respectively, strictly decreasing)
partial function can be introduced. It is easy to see that f is increasing
(strictly increasing) if and only if — f is decreasing (strictly decreasing).

A partial function acting from R into R is said to be monotone (respec-
tively, strictly monotone) if it is either increasing or decreasing (respectively,
either strictly increasing or strictly decreasing).

We shall consider below only increasing partial functions (this, of course,
does not restrict the generality of our considerations).

Let f : R — R be an increasing bounded partial function and suppose
that dom(f) # 0. Fix a point ¢ from dom(f). For any x < ¢, put

ff(xz) =inf{f(2): 2z € dom(f), x <z <t}
and, for any = > ¢, put

f*(x) =sup{f(2) : z € dom(f), t < z < z}.

It can readily be demonstrated that f* is an increasing bounded function
acting from R into R and extending f.

We thus see that every increasing bounded partial function admits an
increasing bounded extension defined on the whole of R. A similar argument
shows that every increasing partial function f : R — R can be extended
to an increasing function defined on some subinterval of R. In view of this
circumstance, we primarily will be dealing with increasing functions acting
from a subinterval of R into R.

81
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If f: R — R is an increasing function and = € R, then there exist limits

hmu—)z,u>mf(y) = f(i[:—f—), hmu—)z,u<mf(y) = f(l'—),

and we have the obvious inequalities f(x—) < f(z) < f(z+). Clearly, f
is continuous at z if and only if f(z—) = f(x) = f(z+). Thus, z is a
discontinuity point of f if and only if

fla=) < fl@) v [flz) < fla+).

More generally, let g : R — R be an arbitrary function and let € R.
We say that x is a simple discontinuity point for g if there exist both
limits
limy 2 y<e9(y) = g(z—), limy, . y>29(y) = g(z+)

and, at the same time,

g(x—) #g(x) vV gla+) # g(x).

Evidently, if g is a monotone function, then all discontinuity points for
g are its simple discontinuity points.
We have the following useful result (see, e.g., [221]).

Theorem 1. Let f be an arbitrary function acting from R into R. Then
the set of all simple discontinuity points for f is at most countable.

Proof. Denote by E the set of all simple discontinuity points for f.
Denote also

Ei={re€E : f(z—) < f(z+)},
Ey={re€E : f(z—) > f(z+)},
Es={z€FE : f(x)< flz—)= f(z+)},

Ei=f{e € B : f(x)> f(z—) = f(e+)}.

Then we can write £ = E; U E5 U E3 U Ey, and it suffices to demonstrate
that each set F; (i = 1,2,3,4) is at most countable. Because the argument
is similar for all F;, we shall only show that card(E;) < w. For this purpose,
let us define a mapping

z = (p(x),q(z),r(z)) (v € Ey)

such that {p(x), ¢(x),r(x)} C Q and

z € Jq(z),r(2)];
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(Vt € lg(z), 2[)(f(t) <p(x)), (vt € |z, r(@))(f(t) > p(z)).

The existence of such a mapping is obvious. Now, it is not hard to check
that this mapping is injective. Indeed, suppose to the contrary that, for
some distinct points x7 and x5 from R, we have the equality

(p(z1),q(z1),r(71)) = (p(22), q(x2), 7(22)).

Without loss of generality we may assume that z; < x3. Choose any point
t from |x1,z2[. Then we must have simultaneously f(t) < p(x2) = p(x1)
and f(t) > p(x1) = p(x2), which is impossible. The contradiction obtained
establishes that the described mapping is injective. This trivially implies
the relation

card(Ep) < card(Q x Q x Q) = w.

Theorem 1 has thus been proved.

As a direct consequence of the above theorem, we obtain that, for any
monotone function f acting from R into R, the set D(f) of all discontinuity
points of f is at most countable.

We now are going to present the classical Lebesgue theorem concerning
the differentiation of monotone functions. For this purpose, we need three
simple lemmas (cf. [194], [225]).

First, let us recall the notion of a derived number for partial functions
acting from R into R.

Suppose that [a, b] is a segment of R and that f : [a,b] — R is a function.
Let « € [a,b]. We shall say that t € RU{—00, 400} is a derived number (or
a Dini derived number) of f at z if there exists a sequence {z,, : n € N}
of points from [a, b] tending to x, such that

(¥ € N)(zn £ a), ity sioo(f(00) = f(@))/ (@0 — ) = .

In this case, we shall write ¢ € fj(x).

One more remark. For any two real numbers ¢; and ts, it will be con-
venient to denote below by the symbol [t1, to] the segment of R with the
end-points t; and t5. Thus, we do not assume in this notation that ¢t; < ts.

Lemma 1. Let f : [a,b] = R be a strictly increasing function, let q
be a positive real number, and let X be a subset of [a,b] such that, for any
point x € X, there exists at least one t € fp(x) satisfying t < q. Then we
have the inequality \*(f(X)) < g\*(X), where X is the standard Lebesgue
measure on R and \* denotes the outer measure associated with .
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Proof. Fix an arbitrary real ¢ > 0 and take an open subset G of [a, b]
such that X C G and AG) < X\*(X) 4 e. Consider the family of non-
degenerate segments

{[f(@), flx+h)] 2z € X, h#0, [w,2+h] C G, (f(x+h)—f(x))/h < q+e}

and denote it by V. Clearly, V forms a Vitali covering for the set f(X).
Consequently, by Vitali’s theorem (see Chapter 0), there exists a disjoint
countable family

{[f(xn), f(xn +hn)] : neN}CV
such that

AF)NUA{[f (@n), f(@n + ha)] = n e N}) =0.

Since the function f is strictly increasing, the countable family of non-
degenerate segments {[x,, T, + hy| : n € N} is disjoint, too, and the union
of this family is contained in G. So we can write

N (X)) < f@n +hn) = F@n) < (g+2) D |hnl

neN neN
< (@ +e)MG) < (g+e) (N (X) +2).

Taking account of the fact that € > 0 was chosen arbitrarily, we conclude
that A*(f(X)) < gA\*(X), and the proof of Lemma 1 is complete.

Lemma 2. Let f : [a,b] = R be a strictly increasing function, let g be a
positive real number, and let X be a subset of [a,b] such that, for any point
x € X, there exists at least one t € fr(x) satisfying t > q. Then we have
the inequality \*(f(X)) > ¢ \*(X).

Proof. As we know, the set of all discontinuity points for f is at most
countable. Keeping in mind this fact, we may assume without loss of gener-
ality that f is continuous at each point belonging to the given set X. Now,
if ¢ = 0, then there is nothing to prove. So let us suppose that g > 0. Pick
an arbitrary real number ¢ > 0 for which ¢ — ¢ > 0. There exists an open
set G C R such that f(X) C G and AM(G) < X*(f(X)) + . Consider the
family of nondegenerate segments

{[J,',Ji-i-h] HERS X7 h# 0, [f(l‘),f(l‘-i—h)] - G7 (f(:v—l—h)—f(x))/h > q—g}

and denote it by V. Obviously, V forms a Vitali covering for the set X.
Consequently, by the Vitali theorem, there exists a disjoint countable family

{[Xn, Tn +hy] : nEN}CV
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for which we have
AX N\ W{[zn, 2n + hn] : n€N})=0.

Again, since f is strictly increasing, the countable family of nondegenerate
segments {[f(zn), f(zn + k)] : n € N} must be disjoint, too, and the
union of this family is contained in G. Hence we may write

(= N(X) < (g=) Y hal Y |f(@n + ) = fwn)]
neN neN
<A(G) < N (F(X)) +e.

Taking account of the fact that € > 0 can be arbitrarily small, we come to
the desired inequality gA\*(X) < A\*(f(X)). Lemma 2 has thus been proved.

Lemma 3. Let f : [a,b] = R be a strictly increasing function and let
X ={z €[a,b] : there exist two distinct derived numbers of f at z}.

Then X is a set of A\-measure zero.

Proof. For any two rational numbers p and ¢ satisfying the inequalities
0 < p and p < g, introduce the notation

Xpq ={x €[a,b] : there exists a derived number of f at x less

than p, and there exists a derived number of f at x greater than ¢}.

Clearly, we have the equality

X=U{X,, : 0<p<q, peQqQ, ¢€Q}.

So it suffices to show that each set X, , is of A\-measure zero. Indeed,
according to Lemma 1, we may write \*(f (X, 4)) < pA*(Xp,q). At the same
time, according to Lemma 2, we have A\*(f(X, ) > ¢\ (Xp,4). These two
inequalities yield g\*(X,, 4) < pA*(X,,4) or, equivalently,

0<(p—g\" (Xp,q)-

Because p — ¢ < 0, we must have \*(X,, ;) = 0. This finishes the proof of
Lemma 3.

Now, we are ready to present the classical Lebesgue theorem on the
differentiability (almost everywhere) of monotone functions.
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Theorem 2. Let f : [a,b] = R be a monotone function. Then f is
differentiable at almost all (with respect to \) points of [a, b).

Proof. Obviously, we may suppose that f is increasing. Moreover,
because the set of all differentiability points for f coincides with the set of
all differentiability points for f1, where

he) = f@)+z  (v€lab]),

and f; is strictly increasing, we may assume without loss of generality that
the original function f is also strictly increasing. Now, in view of Lemma
3, it suffices to demonstrate that the set

X ={z€lab] : (YneN)(3te fp)(t>n)}

is of A-measure zero. But this follows directly from Lemma 2, because, in
conformity with this lemma, we may write

nA™(X) S A(f(X)) < f(b) = fla),  A*(X) < (f(b) = f(a))/n

for every natural number n > 1. This immediately yields the required
equality A*(X) = 0, and completes the proof of Theorem 2.

It follows at once from the above theorem that a nowhere differentiable
real-valued function f defined on a segment [a, b] is simultaneously nowhere
monotone on [a, b], i.e., there does not exist a nondegenerate subinterval of
[a,b] on which f is monotone.

For our further considerations, we need the following useful result due
to Fubini (cf. [225]).

Theorem 3. Let {F,, : n € N} be a sequence of positive (i.e., non-
negative) increasing functions given on a segment [a,b] C R, such that the
series Y {Fn(z) : n € N} converges for each point x € [a,b], and let

F(z) =Y {Fu():neN} (€ [a,b]).

Then, for almost all (with respect to the Lebesgue measure \ restricted to
[a,b]) points x € [a,b], the equality F'(x) = > {F!(x) : n € N} is satisfied.

Proof. Clearly, F is an increasing function on [a,b] and we may write
F'(z) > Fi(z) + F{(x) + ... + F,(z) + ...

for all © € [a,b] at which the derivatives F'(z), F{(x), F|(x), ..., E}(z), ...
exist simultaneously. In view of Theorem 2, the series of functions ) F),
is convergent almost everywhere on [a,b]. Now, denote

Sp(x) = Z{Fm(x) :m < n}
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and, for any natural number k, choose an index n(k) such that
F(b) — Sny(b) < 1/2".
Since all F}, are positive and increasing, we have
0 < F(2) = Saq () <1/2°
for each = € [a,b]. This implies that the series of increasing functions
Y (Fla) = Sppy(2))
keN

converges uniformly on [a, b] to some increasing function. Applying Theo-
rem 2 once more, we easily infer that the series

Y (F(@) = Snqw (@)
kEN

converges at almost all points = € [a, b]. From this fact we also deduce that
limg—s oo (F(2) = Spary(2)) =0
for almost all x € [a, b], so
F'(2) = limp—s o0 (Fy (%) + F{ () + o + F 3y (2))

for almost all = € [a,b]. But this immediately yields that I’ = > _\ F),
almost everywhere on [a,b]. Theorem 3 has thus been proved.

Exercise 6 of this chapter provides an application of the above theorem
to the differentiation of an indefinite Lebesgue integral.

We now turn our attention to the construction of a continuous strictly
increasing function g : R — R whose derivative vanishes almost everywhere.
Our considerations below will be essentially based on Theorem 3.

Let us recall that the first step of the construction of Cantor’s classical
discontinuum on R is that we remove from the segment [0,1] the open
interval |1/3,2/3[. Let us put at this step

fle)=0if <0, f(z)=1ifx>1, f(x)=1/2ifz€ |1/3,2/3].

Suppose that on the n-th step of the construction we have already defined
the function f for all those points which belong to the union of the removed
(at this and earlier steps) intervals. Obviously, we obtain a finite family
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{lai,b;] : 1 < i< m} of pairwise disjoint segments on [0,1]. It is easy to
check that m = 2™, but we do not need this fact for our further purposes.
Pick any segment [a;,b;] from the above-mentioned family. Taking into
account the inductive assumption, we may put f(x) = (f(a;—)~+ f(bi+))/2
for all points z € [(2a;+b;)/3, (2b;+a;)/3[. So we have defined our function
f for all points belonging to the union of all intervals removed at the (n+1)-
th step. Continuing the process in this manner, we will be able to construct
f on the set R\ C, where C' denotes the Cantor set. From the definition
of f immediately follows that f is increasing and continuous on its domain.
Moreover, it is easily seen that f can be uniquely extended to an increasing
continuous function f : R — [0,1]. Since f is constant on each removed
interval, we obviously get f'(z) = 0 for all z € R\ C, so the derivative of f
vanishes almost everywhere on R.

Thus, we have shown that there exists an increasing bounded continuous
function f from R into R, which is not constant and whose derivative is
zero almost everywhere on R.

Now, let p and ¢ be any two points of R such that p < q. Because f is
not constant, there are some points 2 and y from R such that f(z) < f(y).
Evidently, 2 < y and there exists a homothety (or translation) h of the plane
R2, for which h((x,0)) = (p,0) and h((y,0)) = (g,0). Let f* denote the
function from R into R, whose graph coincides with the image of the graph
of f with respect to h. Then we may assert that f* is also an increasing
bounded continuous function whose derivative vanishes almost everywhere,
and f*(p) < f*(q).

By virtue of the remarks just made, we can formulate and prove the
following classical result concerning the existence of strictly increasing con-
tinuous singular functions.

Theorem 4. There exists a function g : R — R satisfying these three
conditions:

(1) g is continuous and strictly increasing;

(2) (Ve e R)(0 < g(z) < 1);

(3) the derivative of g is zero almost everywhere on R.

Proof. Let {(pn,qn) : n € N} denote the countable family of all pairs of
rational numbers, such that p,, < ¢g,. According to the argument presented
above, for each natural index n, there exists a function g, : R — [0,1]
such that

(a) gn is continuous and increasing;

(b) 0 < gn(z) <1/2"F for all z € R;

(c) the inequality gy (pn) < gn(gn) holds true;

(d) the derivative of g,, vanishes almost everywhere.
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It follows from (b) that the series ) _n gn is uniformly convergent.
So we may consider the function g = »° _ gn, which is continuous and
increasing because of (a). Evidently, ran(g) C [0,1]. In accordance with
(¢), we also have g(p,) < g(gn) for all n € N, whence it immediately follows
that g is a strictly increasing function. Finally, taking into account condition
(d) and applying Theorem 3, we conclude that the derivative of g equals
zero almost everywhere on R. Theorem 4 has thus been proved.

EXERCISES

1. Recall that a function f : R — R possesses the Darboux property
if, for each subinterval [a, b] of R, the range of f contains the segment with
the end-points f(a) and f(b).

Demonstrate that any function with the Darboux property has no simple
discontinuity points.

In particular, infer from this fact that if f is the derivative of some
function acting from R into R, then f has no simple discontinuity points.

2. Let E = {z,, : n € N} be an arbitrary countable subset of R and
let {r, : m € N} be a countable family of strictly positive real numbers,
such that ) 7, < +o0. For any point x € R, put

f(I): Z T'n,

neN(x)

where N(z) = {n € N : z, < z}. In this way, a certain function f acting
from R into R is defined.

Show that

(a) f is increasing;

(b) f is continuous at each point from R\ E;

(c) for any natural index n, one has

f@n+) = f(xn—) =1n,

and, in particular, f is discontinuous at each point of the given set E.

Deduce from this result that if F is everywhere dense in R (for example,
if £ = Q), then the function f constructed above has an everywhere dense
set of its discontinuity points.

3*. Let f: R — R be a continuous function.
Demonstrate that the following two assertions are equivalent:
(a) f is injective;
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(b) f is strictly monotone.

Verify that there exist continuous functions g : R — R which cannot be
represented in the form g = g1 + go, where g1 and go are monotone functions
acting from R into R.

On the other hand, by using the method of transfinite induction, prove
that any function A : R — R is representable in the form h = hy + ho,
where both functions h; : R — R and hs : R — R are injective.

Remark 1. It should be noticed, in connection with Exercise 3, that if h
is Lebesgue measurable, then both h; and hy can be chosen to be Lebesgue
measurable, too (see [173]).

4. Let f:]a,b] — R be an increasing continuous function.

Show that [ f'(t)dt < f(b) — f(a).

Give an example where this inequality is strict (c¢f. Theorem 4 of this
chapter).

In addition, demonstrate that if f; ' (t)dt = f(b) — f(a), then the func-
tion f is absolutely continuous on the line segment [a, b].

5. Let )\ denote, as usual, the standard Lebesgue measure on R and let
X be an arbitrary Lebesgue measure zero subset of R. As is well known,
there exists a sequence {U, : n € N} of open subsets of R, such that
X C U, and A(U,) < 1/2™ for all n € N. For any n € N, introduce the
function

fulx) =AU, N ] —o00,2]) (r € R).

Observe that f, is increasing, continuous, and 0 < f,, () < 1/2™ for all
x € R. Further, define

fx@ =Y fule) (@eR),
neN

Show that the function fx is increasing, continuous, and, for any point
x € X, the equality

limy sz g2 (fx (y) — fx(2))/(y — 2) = 400
holds true.

6*. Let f be a positive lower semicontinuous function given on a line
segment [a,b]. We recall (see Exercise 18 from Chapter 0) that f can be
represented in the form f = sup{f, : n € N}, where all functions f,, are
positive and continuous.
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Derive from this fact that f = > _\ gn, where all functions g, are
positive and continuous.

Let now f be a positive, Lebesgue integrable, lower semicontinuous func-
tion on [a, b] and let

F(x):/mf(t)dt (z € [a, b))

Prove, by applying Theorem 3 of this chapter and the fact formulated
above, that F’'(z) = f(x) for almost all (with respect to the Lebesgue
measure \) points x € [a, b].

Let g be a positive bounded Lebesgue measurable function on [a, b].

Show that, for each real € > 0, there exists a bounded lower semicontin-
uous function f on [a, b], such that

b b
g</ /g(t)dt+€>/ f(t)dt.

Deduce from this fact that there exists a sequence {f, : n € N} of
bounded lower semicontinuous functions such that

(@) fot1 < fpn for any n € N;

(b) g < fp, for any n € N;

(¢) limy,—y 4 oo fn(x) = g(x) for almost all points = € [a, b].

In particular, the equality (fo—g) = >, cn(fn— fng1) holds true almost
everywhere on [a,b]. Observe that

fo—92>0, fo—fat120 (neN).

Putting

Fa) = [ (b9 (o elab),

Fu@) = [ (fa= fr)Ot (2 € fa,8)
and applying Theorem 3 once more, demonstrate that
([ gty = gt
for almost all points z € [a, b].

Finally, prove the Lebesgue theorem stating that if h is any real-valued
Lebesgue integrable function on [a, b], then

( / ")ty = ()
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for almost all points z € [a, b].

Remark 2. The argument presented in Exercise 6 shows that the classi-
cal Lebesgue theorem concerning the differentiation of a function H defined
by

H(x) = /I h(t)dt  (x € [a,b]),

can be logically deduced from Theorem 3. However, this approach has a
weak side, because it does not yield the description of the set of those points
x € [a,b] at which H'(x) = h(z).

7. Let f be an arbitrary continuous increasing function acting from R
into R, whose derivative is equal to zero almost everywhere on R.. For each
half-open subinterval [a, b[ of R, let us put u([a,b]) = f(b) — f(a).

Demonstrate that u can be uniquely extended to a o-finite Borel measure
on R (denoted by the same symbol p) that is diffused (i.e., vanishes on all
one-element subsets of R) and is singular with respect to the standard
Lebesgue measure A. The latter means that there exists a Borel subset X
of R for which A(X) =0 and u(R\ X) =0.

Formulate the converse assertion and prove it by utilizing the Vitali
covering theorem.

8. Verify that

(a) an increasing function f : R — R is continuous from the right if and
only if f is upper semicontinuous;

(b) an increasing function f : R — R is continuous from the left if and
only if f is lower semicontinuous.

Starting with these facts, construct a monotone function ¢ : R — R
that is upper (lower) semicontinuous and whose discontinuity points form
an everywhere dense subset of R (cf. Exercise 2 of this chapter).

9. Let f: R — R be an arbitrary bounded from above function. Define
a new function f*: R — R by putting

f*(x) =sup, . fly) (z€R).

Check that f* is increasing and lower semicontinuous.

In addition, suppose that the original function f is increasing.

Show that f and f* have the same set of continuity points and, in
general, f* does not coincide with f.

Finally, check that f* coincides with f if and only if f is continuous
from the left.
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10. Let {t, : n < w} be any sequence of real numbers.

Prove that at least one of the following three assertions is valid:

(a) {tn : n < w} contains an infinite strictly increasing subsequence;

(b) {tn : n < w} contains an infinite strictly decreasing subsequence;

(¢) {tn : n < w} contains infinitely many terms which are equal to each
other.

Give a straightforward proof of this result. On the other hand, show
that the same result is a direct consequence of the Ramsey combinatorial
theorem for countable graphs (see, e.g., [81], [211]).

Conclude from the above facts that any partial function f : R — R
satisfying the relation card(dom(f)) > w either is strictly monotone on
some infinite subset of R or is constant on some infinite subset of R.

Remark 3. The last result cannot be extended to uncountable subsets
of dom(f) (within the theory ZFC). Indeed, we shall see in our further
considerations that under the Continuum Hypothesis (CH) there exists a
function ¢ : R — R, which is not monotone on any uncountable subset
of R. The construction of such a function is very similar to the classical
construction of a Sierpinski-Zygmund function (cf. Chapter 8) or to the
classical construction of a Luzin set on R (cf. Chapter 13).

11*. Let f: R — R be an arbitrary continuous function.

Prove that there exists a nonempty perfect set P C R such that the
restriction f|P is monotone on P.

This can be done by using the following (fairly standard) argument.
Suppose that there exists no nondegenerate subinterval of R on which f is
decreasing. In this case, construct by recursion a dyadic system

(Ti1i2~~~ik)’i1 €{0,1},i2€{0,1},...,i,€{0,1},k>0

of nondegenerate compact subintervals of R satisfying the relations

(a) Ti1i2~~~ikik+1 C Ti1i2~~~ik;

(b) Tiyin.ino N Tiyin..ip1 = 0;

(C) dia’m(nllévwik) < 1/2k;

(d) if (41,42, oy ik) < (J1,725 -, Jk), then z < y and f(z) < f(y) for
all points © € Tj,4,..4, and y € Tj,j, j, (here < denotes the standard
lexicographical ordering of the set of all k-sequences whose terms belong to
{0,1}).

Finally, put P = Ni>0(U{ T4y iy, ¢ (1,72, ., i) € {0,1}F}) and verify
that f is increasing on the nonempty perfect set P.

Establish the same result for those functions f : R — R which are
Lebesgue measurable or possess the Baire property (reduce this more gen-
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eral situation to the case of a continuous real-valued function given on a
nonempty perfect subset of R).

Moreover, let {f1, fa,..., fn} be a finite family of real-valued functions
on R, all of which are Lebesgue measurable (or, respectively, possess the
Baire property).

Show that there exists a nonempty perfect set P C R such that all the
restrictions f1|P, f2|P, ..., f»|P are monotone on P.

On the other hand, construct an infinite sequence {f, : n € N} of real-
valued continuous functions on [0, 1] such that there is no uncountable set
X C [0, 1] for which all the restrictions {f,|X : n € N} are monotone.

Remark 4. In connection with the previous exercise, see also [20].

12. Give an example of a Peano type mapping
f=(f1,f2):10,1] = [0,1]

such that both coordinate functions f; and f, are differentiable at almost all
points of [0,1] (in the sense of the Lebesgue measure A) and the equalities
f1 = f4 =0 hold almost everywhere on [0, 1] (in the same sense).

Remark 5. It is useful to compare the above exercise with Exercise 15
from Chapter 1.

13. Let E be a topological space and let F;(E,R) denote the family of
all real-valued lower semicontinuous functions on E.

Verify that if f € F;(E,R) and g € F;(E,R), then

(a) tf +rg € Fi(E,R) for any two real numbers ¢ > 0 and r > 0;

(b) min(f,g) € Fi(E,R) and max(f,g) € Fi(E,R).
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Chapter 5
A characterization of constant functions via
Dini’s derived numbers

In this chapter we again will be dealing with Dini’s derived numbers for
continuous real-valued functions defined on various nondegenerate subinter-
vals of the real line R.

In terms of Dini’s derived numbers, a necessary and sufficient condition
will be given for a continuous function to be constant on a subinterval of R.

One of the main theorems of Calculus states that if f : [a,b] — R is
differentiable on [a,b] and its derivative is identically equal to zero, then f
is constant.

There are further extensions and generalizations of this fundamental
statement. It turns out that one of such generalizations can be formulated
in terms of Dini’s derived numbers. Here we would like to discuss in more
detail Dini’s derived numbers with their application to some generalized
version of the above-mentioned basic statement of Calculus.

For extensive information about Dini’s derived numbers and their prop-
erties, we refer the reader to [33], [194], and [225] (see also the previous chap-
ter where certain differentiability properties of singular monotone functions
were briefly considered).

In what follows the symbol N stands, as usual, for the set of all natural
numbers. Also, instead of the real line R, it will be convenient in this
chapter to deal with the extended real line R*, which is defined by

R*={-o0} URU {400}

and to which the standard structures of R are extended in a natural way.
Let [a, b] be a nondegenerate closed subinterval of R, let f : [a,b] - R
be a function, and let = € [a, b[.
Recall that ¢ € R* is Dini’s right derived number of f at x if there exists
a sequence of points {x,, : n € N} C ]z,b] such that

=My ooln, t=lim,ioo(f(an) — f(2))/(x, — ).

95
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In a similar manner the notion of Dini’s left derived number is usually
introduced. Namely, 7 € R* is Dini’s left derived number of f at y € ]a, b
if there exists a sequence of points {y, : n € N} C [a,y[ such that

y = limy, 4 co¥n, T = hmn—H—oo(f(yn) - f(y))/(yn - y)

Accordingly, one says that r € R* is Dini’s derived number of f at
x € [a,b] if r is either Dini’s right derived number of f at z or Dini’s left
derived number of f at x.

At first sight, the above definition of Dini’s derived numbers seems to be
different from the definition given in Chapter 4. However, it is not difficult
to check that these definitions are equivalent for all points belonging to the
open interval |a, b].

Since Dini’s derived numbers are defined in terms of limits of sequences,
they look simpler (and, possibly, more convenient) than the usual concept of
derivative which relies on the operation of taking limits along uncountable
point sets.

It is easy to see that, for any function f : [a,b] = R and for each point
x € Ja,b|, there exist Dini’s right and left derived numbers of f at .

Further, f is differentiable at x if and only if all Dini’s derived numbers
of f at x are finite and mutually coincide.

A lot of continuous functions on [a,b] can be indicated which are not
differentiable at some points of ]a, b[ but have the uniformly bounded Dini’s
right and left derived numbers at all points of |a, b[.

Lemma 1. Let L be a nonnegative real number and let f : [a,b] — R be
a continuous function. Suppose that this [ satisfies the following condition:

(*) there are countably many points {x,, : n € N} C [a,b] such that, for
any point x € [a,b[ \ {zn : n € N}, there exists Dini’s right derived number
of f at x, which does not exceed L.

Then one may assert that f(x)—f(a) < L(z—a) for all points x belonging
to [a, b].

Proof. Take any real ¢ > 0 and choose a sequence {e, : n € N} of
strictly positive real numbers such that > {e, : n € N} < e. It suffices to
show that, for every point = € [a, b], the inequality

F@) = fl@) < (L+e)a—a)+ 3 {en:an < o}

holds true. This can be done in the following manner. Fix z € ]a,b] and
denote

Y={a<y<uz:fly)—fla)<(L+e)y—a)+ Y {en:zn <y}}.
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The set Y is nonempty, because of the relation a € Y. Now, let us put
z = sup(Y’). By virtue of the continuity of f, we have z € Y, i.e.,

()= F(a) S (L+e)(z—a) + 3 {en: an < 2).

It remains to demonstrate that z = x. Suppose to the contrary that z < z.
Only two cases are possible.

1. z = x;, for some natural number k.

In this case, using the continuity of f at xy, we may write

fW)=fE) e+ (L+e)y —2)

for some point y’' € ]z,x[. So we readily deduce that

F@) = f@) S (L+e)y —a)+ ) {en a0 <y},

which yields a contradiction with the definition of z.

2. z differs from all points z;, (k € N).

In this case, there exists Dini’s right derived number of f at z, which
does not exceed L. This circumstance implies that

fW") = f(2) < (L+e)y" —2)

for some point y” € |z, z[, whence it follows that

F") = fla) S(L+e)y" —a)+ Y {en: o <y},

and we again obtain a contradiction with the definition of z.
Thus, under the condition (*), we have the inequality

fl) = fla) < (L+e)(x—a)+ Y fen:an <a}
and hence the inequality

f@)=fla) < L(x—a) (x€]la,bl]),
which completes the proof of Lemma 1.

Keeping in mind that in the above inequality L is an arbitrary non-
negative real number, consider the particular case when L = 0. In this
case f(x) < f(a). Applying the natural analogue of this inequality to any
subinterval [y, z] of [a, b], we immediately get f(x) < f(y). So we come to
the following auxiliary statement.
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Lemma 2. If a given function f : [a,b] — R is continuous and possesses
Dini’s nonpositive right derived number at each point of a co-countable sub-
set of [a, b], then f is decreasing (in general, not strictly decreasing) on [a,b].

This fact yields at once a generalized version of the basic statement of
Calculus.

Theorem 1. If a function f : [a,b] — R is continuous and possesses
Dini’s zero right derived number at each point of a co-countable subset of
[a,b], then f is constant on [a,b].

Proof. As was shown above, both functions f and —f must be de-
creasing on [a, b] or, equivalently, f must be simultaneously decreasing and
increasing on [a, b], which implies that f is constant.

Remark 1. The assumption of continuity of f on [a, b] is essential in the
formulation of Theorem 1. Indeed, an arbitrary real-valued step-function g
on [a, b] has a derivative at every point of a co-countable subset of [a, b], but
g does not need to be constant.

Remark 2. In connection with Theorem 1, it makes sense to recall the
classical result of Lebesgue stating that any continuous monotone function
on [a,b] is differentiable at almost all (in the sense of Lebesgue measure)
points of [a, b] (see, e.g., [33], [194], [225], and Chapter 4 of this book).

Taking into account the above-mentioned result of Lebesgue, one readily
obtains the next statement.

Theorem 2. If a function f : [a,b] = R is continuous and possesses
Dini’s nonnegative (respectively, nonpositive) right derived number at each
point of a co-countable subset of [a,b], then [ is increasing (respectively,
decreasing) and, consequently, is differentiable at almost all points of [a,b]
in the sense of Lebesgue measure.

There are many functions which are continuous and strictly increasing
(strictly decreasing) on [a, b], whose derivatives are zero at almost all points
of [a, b] in the sense of Lebesgue measure (cf. [78], [168], [225], and Chapter
4). Usually, they are called singular functions of Cantor type. In this
context, the following problem naturally arises:

Given a continuous function f : [a,b] — R such that its derivative is
zero at almost all points of [a, b], find a necessary and sufficient condition
for f to be a constant function.

In order to resolve this problem (even in a more general setting), let us
establish two auxiliary propositions.
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The first of them is very similar to Lemma 1. In its formulation below,
the symbol A stands, as usual, for the standard Lebesgue measure on [a, b].
Here we do not need any profound properties of \. We only will use the fact
that, for every A-measurable set X C [a,b] and for an arbitrary real number
e > 0, there exists an open set G C [a,b] containing X and satisfying the
inequality M(G\ X) <e.

Lemma 3. Let L > 0 be a real number and let f : [a,b] — R be a
continuous function for which there exists a A-measurable set D C [a,b]
such that

(1) at each point of D, the function f possesses Dini’s right derived
number not exceeding L;

(2) at each point of the set [a,b] \ D, there exists Dini’s right derived
number of f which is equal to zero.

Then the inequality f(z)— f(a) < LA(DN|a,x]) holds true for any point
x € [a,b)].

Proof. Let € be an arbitrary strictly positive real number and let G be
an open subset of [a, b] containing D and satisfying the relation A(G\D) < e.
It suffices to show that

f@) = fla) < (L+e)ANGNa,z]) + ez — a)

for any point « € [a,b]. We may proceed analogously to the argument
presented earlier (cf. the proof of Lemma 1). Namely, consider the set

V={a<y<z:f(y) - fla) <(L+NEN[a,9]) +e(y —a)}

and observe that a € Y. Further, denote z = sup(Y). In view of the
continuity of f, we get

f(z) = fla) < (L+e)AMGNJa,z2]) +e(z —a).

We now claim that z = z. Indeed, suppose otherwise, i.e., z < z. Only two
cases are possible.

1. z € D. In this case, we have z € G and there exists ¢y’ € ]z, z[ such
that [z,y'] C G and

fW) = f(z) <(L+e)(y —2).

So we easily obtain the inequality

f@) = fla) < (L+ NG N[a,y]) +e(y —a),
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which contradicts the definition of z.
2. z & D. In this case, there exists Dini’s right derived number of f at
z, which is equal to zero. Consequently, we may write

f") = f(z) <ely” —2)

for some point y” € ]z,z[. This inequality readily implies the relation

f") = fla) < (L+ MG Na,y"]) +e(y” —a),

and once again we come to a contradiction with the definition of z. Lemma
3 has thus been proved.

If in the formulation of Lemma 3 we have L = 0, then likewise as earlier
we can conclude that the function f is decreasing on [a,b] (in general, not
strictly decreasing).

Also, if in the same lemma A(D) = 0, then f again turns out to be
decreasing on [a, b].

Lemma 4. Let f : [a,b] — R be a continuous function, D be a A-
measure zero subset of [a,b], and let the following two conditions be fulfilled:

(1) for any point x € [a,b]\ D, there exists Dini’s right derived number
of [ at x which is equal to zero;

(2) there is a constant L > 0 such that the absolute values of all Dini’s
right derived numbers at all points from D do not exceed L.

Then the function f is constant on [a,b].

Proof. According to Lemma 3, both functions f and —f must be de-
creasing or, equivalently, f must be decreasing and increasing simultane-
ously, which implies at once that f is a constant function.

The statement formulated below gives a characterization of constant
functions via Dini’s derived numbers.

Theorem 3. Let [ : [a,b] = R be a continuous function satisfying the
following two conditions:

(1) there is some A-measure zero set D C [a,b] such that, at each point
of [a,b] \ D, there exists Dini’s right derived number of [ equal to zero;

(2) at any point of [a,b] all Dini’s derived numbers of [ are finite.

Then the function f is constant on [a,b].

Proof. Suppose to the contrary that f is not constant on [a,b]. We
may assume, without loss of generality, that f(a) # f(b). According to
Lemma 4, the set of all absolute values of Dini’s right derived numbers of
f on D is unbounded. Clearly, this circumstance implies the existence of a
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nondegenerate segment [a1,b1] C [a,b] such that |f(b1) — f(a1)| > b1 — a1.
In addition, we may suppose that by — a1 < (b — a)/2. Further, since we
have f(a1) # f(b1), the set of all absolute values of Dini’s right derived
numbers of f on D N [ay,b1] is also unbounded. This implies the existence
of a nondegenerate segment [az, ba] C a1, b1[ such that

|f(b2) = f(a2)| > 2(ba — az), by —az < (b1 —a1)/2.

Proceeding in this manner by recursion, we finally obtain a decreasing (by
inclusion) sequence {[a,,b,] : n € N\ {0}} of nondegenerate closed subin-
tervals of [a, b] satisfying the relations

bot1 — ant1 < (bn — an)/2, |f(bn) = f(an)| > n(by — an)

for all natural numbers n > 1. Let now z be a unique point belonging to
all of these subintervals. Then a simple geometric argument shows that at
least one of the following two equalities holds:

| (bn) — f(2)]

R ACEY S iG] PN T A0 KA. RN

hmn*}+
Ay — X b, —x

This yields a contradiction with condition (2) and completes the proof of
the theorem.

At the end of this chapter it makes sense to present one direct corollary
of Theorem 3.

Theorem 4. Let [ : [a,b] = R be a continuous function for which there
is a A-measure zero set D C [a,b] having the property that at every point of
the set [a,b] \ D there exists Dini’s right derived number of f equal to zero.
Then these two relations are equivalent:

(1) f is differentiable at all points of ]a, b|;

(2) f is constant on [a,b].

The proof of this last statement is left to the reader.

Remark 3. The equivalence of the relations (1) and (2) in Theorem
4 perfectly explains why the singularity of certain continuous monotone
functions on [a, b] is closely connected with the absence of (finite) derivatives
of such functions at some points of |a, b[.

EXERCISES

1. Check that the definition of Dini’s derived number introduced in
Chapter 4 is equivalent to the definition of Dini’s derived number introduced
in the present chapter.
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2. Give an example of a continuous function on a nondegenerate segment
[a, b], which is not differentiable at some points of the open interval |a, b[ but
has the uniformly bounded Dini’s right and left derived numbers at all points
of ]a, b].

3. Give a proof of Theorem 4.

4. Let f:]a,b] — R be a continuous function. Denote

X ={z € [a,b] : all Dini’s derived numbers of f at z are finite}.
Demonstrate that X is a Borel subset of [a, b].

5. Preserving the notation of Exercise 4 and assuming that f is not con-
stant and almost everywhere on [a, b] there are Dini’s right derived numbers
of f equal to zero, show that the set [a,b]\ X is of cardinality continuum c.

For this purpose, keep in mind the Alexandrov-Hausdorff theorem stat-
ing that the cardinality of any uncountable Borel subset of [a, 8] is equal to
c (see [97], [105], [149], [167]).

6. A function f : [a,b] — R is called weakly smooth (or smooth in the
Riemann sense) at a point xg € ]a, b if
f(@o+h) + flzo —h) —2f(x0)

h

Verify that if f is differentiable at z, then f is also weakly smooth at
Zo-

=0.

limp50,n0

7*. Let f : [a,b] = R be a continuous function weakly smooth at all
points of Ja,b[. Denote X = {z € [a, ] : there exists f'(z)}.

Demonstrate that, for every nondegenerate segment [c,d] C [a,b], the
set X N [e,d] is of cardinality continuum.

Argue as follows. Let ¢ : [a,b] — R be an affine function such that

¢(c) = flc),  o(d) = f(d).
Then the function g = f — ¢ is continuous, weakly smooth, and satisfies the
equalities g(¢) = g(d) = 0. Let zp € ]e,d[ be a point at which g has a local
minimum.
Check that there exists ¢'(x0) = 0, so f/(z0) = (f(d) — f(c))/(d — ¢).
Finally, changing arbitrarily a point ¢ € ]e,d[ and applying the above
argument to the segment [c, t], obtain the required result.

Remark 4. We will see in our further considerations that there exist
everywhere discontinuous weakly smooth functions on R which are also non-
measurable with respect to the standard Lebesgue measure A\ (cf. Chapter
11).
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Chapter 6
Everywhere differentiable nowhere monotone
functions

It follows from the results discussed in Chapter 4 that if a continuous
function f : R — R is nowhere differentiable, then f is nowhere mono-
tone, i.e., there does not exist a nondegenerate subinterval of R on which
f is monotone. The present chapter is devoted to some constructions of
functions also acting from R into R, differentiable everywhere but nowhere
monotone. The question of the existence of the above-mentioned functions
is obviously typical for classical mathematical analysis. In this connec-
tion, it should be noticed that many mathematicians of the end of the 19th
century and of the beginning of the 20th century tried to give various con-
structions of functions of such a kind. As a rule, their constructions were
either incorrect or, at least, incomplete. As pointed out in [104], the first
explicit construction of such a function was suggested by Kopcke in 1889.
Another example was given by Pereno in 1897 (this example is presented in
[92]). In addition, Denjoy presented in his extensive work [58] a proof of the
existence of an everywhere differentiable nowhere monotone function, as a
consequence of his profound investigations concerning trigonometric series
and their convergence. Afterwards, a number of distinct proofs of the exis-
tence of everywhere differentiable nowhere monotone functions were given
by several authors (see, e.g., [79], [104], [156], [275]).

We begin with the discussion of the construction described in [104]. This
construction is completely elementary and belongs to classical mathematical
analysis. We need some easy auxiliary propositions.

Lemma 1. Let r and s be two strictly positive real numbers. The
following assertions are valid:

(1) if r > s, then (r —s)/(r? — s?) < 2/r;
(2)ifr>1and s > 1, then (r +s—2)/(r’ + s> —2) < 2/s.

103
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Proof. Clearly, we have the relation
(r—=s)/(r* =s*)=1/(r+s) <1/r <2/r.

Thus, (1) holds true. Further, it can easily be checked that the inequality

of (2) is equivalent to the inequality
(r—s)+@r—-—1s—-1)+r*+r+3s>5

which, obviously, is fulfilled under our assumptions > 1 and s > 1. This

completes the proof of Lemma 1.

Lemma 2. Let ¢ be a function acting from R into R and defined by
the formula ¢(x) = (1 + |2|)~/2 for all z € R, and let a and b be any two
distinct real numbers. Then we have

b
(1/(b - a)) / o(x)dx < 4min(é(a), H(b)).

Proof. Without loss of generality we may assume that a < b. Only
three cases are possible.

1. 0 < a < b. In this case, taking into account (1) of Lemma 1, we can
write

b
(1/(b— a))/ ¢(x)de = 2((1+0)"/* = (1 +a)"/?) /(1 +b) — (1 +a))

< 4/(14b)"/2 = 4min(¢(a), $(b)).

2. a < b < 0. This case can be reduced to the previous one, because of
the evenness of our function ¢.

3. a <0 < b. In this case, taking into account (2) of Lemma 1, we can
write

(1/(b—a)) /bgb(x)dx =201+ +(1-a)2=2)/(1+b)+ (1 —a)—2)

< 4min(¢(a), $(b)).
This finishes the proof of Lemma 2.

Lemma 3. Let n > 0 be a natural number and let v : R — R be a
function of the form

Y(z) = Z ckdp(di(z —tx))  (z € R),

1<k<n
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where ¢ is the function from Lemma 2, ¢1,Ca, ..., Cp,d1,ds, ..., dy are strictly
positive real numbers, and t1, ta, . .., t, are any real numbers. Then

b
(1/(b - a)) / (a)de < Amin(i(a), ()

for all distinct reals a and b.

Proof. The assertion follows immediately from Lemma 2, by taking
into account the fact that

d(b—t)

b
(1/0-a)) [ oz~ 0)ds = (1)@ -0) ~da-1)) [ " ola)do

d(a—t)
for every real number ¢ and any d > 0.

Lemma 4. Let (¢,,)n>1 be a sequence of functions as in Lemma 3. For
each point x € R and for each integer n > 1, let us define

T
\I!n(x):/ Y (2)dz
0
and suppose that, for some a € R, the series Y -, ¥n(a) is convergent.

Denote
an(a) =5 < +o0.

n>1

Then we have

(1) the series F'(x) =Y, <, Yn(x) converges uniformly on every bounded
subinterval of R; -

(2) the function F is differentiable at the point a and F'(a) = s.

In particular, if f(z) =3, ¥n(2) < 400 for each point z € R, then
the function F is differentiable everywhere on R and the equality F' = f
holds true.

Proof. Take any b € R satisfying the relation b > |a|. In view of Lemma
3, for all points = € [—b, ] and for all integers n > 1, we may write

()] < | / n(2)dz] + | / n(2)d] <
4|a|¢n(a) + 4|:17 - a|1/)n(@) < 12b1/}n(a)

This shows the uniform convergence of the series ) -, ¥, (x) with respect
to x € [—b,b]. -
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Further, let € > 0 be given. Pick a natural number k£ > 0 such that

10+ hnla) <e.

n>k

Because all functions 1, are continuous on the whole R (in particular, at
a), there exists some real § > 0 such that

a+h
(1/h) / n(2)dz — Pu(a)] < /2K,

whenever 0 < |h| < § and 1 < n < k. Consequently, assuming 0 < |h| < §
and applying Lemma 3 once again, we get

a+h
|(F(a+h) = F(a))/h —s| = | Z((l/h)/ Un(2)dz = Pn(a))] <

n>1

a+h a+h
> |(1/h)/ wn(Z)dZ—wn(a)l+Z((1/h)/ P (2)dz + Pn(a))

1<n<k n>k
<e/2+ Z 5¢n(a) < €.
n>k
We thus conclude that F’(a) = s, and the lemma is proved.
Lemma 5. Let n > 0 be a natural number, let Iy, ..., I, be pairwise

disjoint nondegenerate segments on R, and let t; denote the midpoint of Iy
for each natural number k € [1,n]. Fiz any strictly positive real numbers

E Yty - - 5 Yn-

Then there exists a function ¢ as in Lemma 3 such that, for all natural
numbers k € [1,n], the following three relations are fulfilled:

(1) Y(tr) > yr;

(2) (Vz € Ir)(Y(x) < yp +¢);

(8) Ve e R\ (1 U...UIL,))(¥(z) < ¢).

Proof. For each natural number k € [1,n], denote ¢x, = yx + £/2 and
define
or(2) = cpd(di(x — t)) (x € R),
where a real di, > 0 is chosen so large that (Vz € R\ Ix)(d(x) < £/2n).
Finally, put ¥ = ¢1 + ... + ¢,. Then, taking into account the fact that

maxyeror(z) = ¢ox(te) = (1 <k <n),
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it is easy to check that the function v satisfies relations (1), (2), (3).

Lemma 6. Let any two disjoint countable subsets
{tr : keN, k>1}, {rp : keN, k>1}

of R be given. Then there exists a function F : R — R such that
(1) F is differentiable everywhere on R;
(2)0< F'(z) <1 for all x € R;
(3) F'(ty) =1 for each k € N\ {0};
(4) F'(ri) <1 for each k € N\ {0}.

Proof. We shall construct by recursion a sequence {t¢, : n > 1} of
functions as in Lemma 3 with some additional properties. Namely, denoting
Jn = 1<p<n Yk, we desire the following conditions would be satisfied:

(i) for any integer n > 1 and for all integers k € [1, n], we have

fu(ti) >1—1/n;
(ii) for any integer n > 1 and for each point = € R, we have
falz) <1-=1/(n+1);
(iii) for any integer n > 1 and for all integers k € [1, n], we have
n(rr) < 1/(2n-2M).

At the first step we choose a nondegenerate segment I; with midpoint
t1, such that 71 ¢ I;, and apply Lemma 5 with ¢ = 1/4 and y; = 1/4.
Evidently, we obtain #; and f; = v, such that relations (i), (ii), and (iii)
are fulfilled for n = 1.

Suppose now that, for a natural number n > 1, we have already defined
the functions 1, ..., ¥k, ..., ¥n,_1 satisfying the corresponding analogues of
(i) — (iii) for n — 1. Pick disjoint nondegenerate segments Iy, . . . , I, in
such a way that

(a) ty is the midpoint of I, for each integer k € [1, n];

(b) Iy N {r1, ..., 7o} = 0 for each integer k € [1,n];

(c) for any integer k € [1,n] and for any point = € Ij, we have the
inequality fr—1(z) < fn—1(tx) + d, where

d=1/(n(n+1)) — 1/(2n-2").
We now can apply Lemma 5 with e = 1/(2n - 2™) and

yr =1—=(1/n) = far(ts) (1<K <n)
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Applying the above-mentioned lemma, we get the function ,,. Clearly,
Yn(ry) <e=1/(2n-2")

for all natural numbers k € [1,n], so relation (iii) holds true. Further, for
any natural number k € [1,n], we also have

n(te) = fa—1(te) + n(te) > fa—1(te) +yx =1 —1/n,

which shows that relation (i) holds true, too. Finally, in order to verify (ii),
fix any point z € R.. If, for some integer k € [1,n], the point x belongs to
I}, then we may write

(@) = fuoi(2) +Yn(2) < fooai(tp) +0+yp +e =
1-1/n+1/(n(n+1))=1-1/(n+1).
If x does not belong to I U ... UI,, then
Fal@) = fac1 (@) +¥n(2) <1=1/n+e<1—1/(n+1).

Thus, relation (ii) holds true, too. Proceeding in this manner, we are able
to construct the required sequence {t,, : n > 1}. Putting

n>1
and denoting
Fa)= [ fe)z @)
we obtain the function F': R — R. In view of Lemma 4, we also get
Fl(z) = f(x) (z€R).
Further, the definition of F' immediately implies
Ve e R)(O< F'(z)<1), F'(tx) =1 (keN, k>1).

Now, fix an integer £ > 1 and let n be a natural number strictly greater
than k. Then

F'(rg) = fa1(re) + D m(re) <

m>n

1—1/n+ > 1/(2m-2") <1—1/n+1/2n=1-1/2n< L.

m>n
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This completes the proof of Lemma 6.

Theorem 1. There exists a function H : R — R such that
(1) H is differentiable everywhere on R;
(2) H' is bounded on R;

(3) H is monotone on no nondegenerate subinterval of R.

Proof. Denote by
{tn : neN, n>0}, {r, : neN, n>0}

some two disjoint countable everywhere dense subsets of R. Using the pre-
vious lemma, take any two everywhere differentiable functions F': R — R
and G : R — R satisfying the relations

(a) 0< F'(x) <land 0 < G'(z) <1 forall z € R;

(b) F'(t,) =1 and F'(r,) < 1 for each natural number n > 1;

(¢) G'(ry) = 1 and G'(t,) < 1 for each natural number n > 1.

Now, define H = F' — (. Obviously, we have

H'(t,) >0, H'(r,)<0 (neN, n>1).

Because both the sets {¢, : n € N, n > 0} and {r, : n € N, n > 0}
are everywhere dense in R, we infer that H cannot be monotone on any
subinterval of R. Also, the relation

—-1<H'(z)<1 (z€eR)
implies that H’ is bounded, and the theorem has thus been proved.

In fact, the preceding argument establishes the existence of many func-
tions f : R — R which are everywhere differentiable, nowhere monotone
and such that f” is bounded on R. Let us mention several other interesting
and extraordinary properties of any such function f.

1. f has a point of a local maximum and a point of a local minimum
in every nonempty open subinterval of R. Actually, for each nondegenerate
segment [a,b] C R, we can find two points z1 and x5 satisfying the relations

a<zy<z2<b, fl(x1)>0, f[f'(22)<0.

Let us denote M = sup,¢(,, ,1 f(t). Then, for some 7 € [21, x2], we must
have f(7) = M, and it is clear that 7 must be in the interior of [z, z2]. In
other words, 7 is a point of a local maximum for our f.

Applying a similar argument, we can also find a point of a local minimum
of f on the same nondegenerate segment [a, b].
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2. Because f’ is bounded, the function f satisfies the so-called Lipschitz
condition, i.e., for some real constant d > 0, we have

[f(@) = f)l <dz—y[ (zeR, ycR)

Notice that, in the latter relation, we may put d = sup,cg|f’(¢)|. In par-
ticular, f is absolutely continuous. This also implies that f’ is Lebesgue
integrable on each bounded subinterval of R.

3. The function f’ is not integrable in the Riemann sense on any non-
degenerate segment [a,b] C R. To see this, suppose otherwise, i.e., suppose
that f’ is Riemann integrable on [a,b]. Then, according to a well-known
theorem of mathematical analysis, f’ must be continuous at almost all (with
respect to the standard Lebesgue measure) points of [a, b] (see, e.g., [194]).
Taking into account the fact that f’ changes its sign on each nonempty open
subinterval of R, we infer that f’ must be equal to zero at almost all points
of [a,b]. Consequently, f must be constant on [a, ], which is impossible.
The contradiction obtained yields the desired result.

4. Being a derivative, the function f’ belongs to the first Baire class,
i.e., f/ can be represented as a pointwise limit of a sequence of continuous
functions (see Example 1 from Chapter 2). Hence, by virtue of the classical
Baire theorem (see, e.g., [149], [194], [202] or Theorem 3 from Chapter 2),
the set of all those points of R at which f’ is continuous is residual (co-
meager), i.e., is the complement of a first category subset of R. This fact is
in contrast to the circumstance mentioned in 3.

5. Let us introduce the notation
X={teR : fi(t)>0}, Y={teR : f(t) <0}

The sets X and Y are disjoint, Lebesgue measurable, and have the property
that, for each nondegenerate segment [a,b] C R, the relations

AX N[a,b]) >0, MY Nla,b])>0

are valid (where A denotes, as usual, the Lebesgue measure on R). In order
to demonstrate this fact, suppose, for example, that A(Y NJa,b]) = 0. Then
we get f(t) > 0 for almost all points ¢ € [a, b]. But this immediately implies
that f, being of the form

f(a) = / “Fdt+£0)  (zeR),

is increasing on [a, b], which contradicts the definition of f.
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Now, we are going to present an essential generalization of Theorem 1
due to Weil (see [275]). We will see that Weil’s argument uses the classical
Baire theorem on category.

We recall that a function f : R — R is a derivative if there exists at least
one everywhere differentiable function F': R — R satisfying the relation

(Vo € R)(F'(x) = f(x)).

Let us counsider the set D = {f : f is a derivative and f is bounded}. Ob-
viously, D is a vector space over R. We may equip this set with a metric d
defined by the formula

d(f,9) = sup,er|f () — g(x)].

Clearly, the metric d produces the topology of uniform convergence. In view
of the well-known theorem of mathematical analysis, a uniform limit of a
sequence of bounded derivatives is a bounded derivative (cf. Exercise 19
from Chapter 2). This shows, in particular, that the pair (D, d) is a Banach
space (it can easily be seen that it is nonseparable). Take any function
f € D and consider the set f~1(0). We assert that this set is a Gs-subset
of R. Indeed, we may write

RO ={z e R : lim, 10 n(F(z +1/n) — F(z)) =0},
where a function F' : R — R is such that F'(z) = f(x) for all z € R.
Equivalently, we have
O = ) (U eR: mF@+1/m)— F) < 1/n}).
1<n<w n<m<w

This formula yields at once the desired result.
Let us put

Do ={f €D : theset f~'(0) is everywhere dense in R}.

We need the following simple fact.

Lemma 7. The set Dy is a closed vector subspace of the space D.
Consequently, Dq is a Banach space, as well.

Proof. First, we show that Dy is closed in D. Let {fx : k < w} be
a sequence of functions from Dy, converging (in metric d) to some function
f € D. For each k < w, define Z;, = f;'(0). Then all the sets Zj are
everywhere dense Gs-subsets of R. Therefore, the set Z =N{Z; : k <w}



“K29544” — 2017/8/24

112 CHAPTER 6

is an everywhere dense Gs-subset of R, too, and the inclusion Z C f~1(0)
is valid. Thus, we obtain that f € Dy.

Now, let us demonstrate that Dy is a vector subspace of D. Clearly, if
f € Dgandt € R, then tf € Dy. Further, take any two functions g € Dy
and h € Dy and consider the sets

Zy=97"0), Zn=0710), Zgin={(g+h)"'(0).

Then Z,N Z}, is an everywhere dense Gs-subset of R, and it is evident that
ZyN Zy C Zgyp. This shows that Dy is a vector space. Lemma 7 has thus
been proved.

Notice now that the space Dy is nontrivial, i.e., contains nonzero func-
tions. For instance, this fact follows directly from Theorem 1 (and it can
also be proved by using another argument).

Theorem 2. Let E denote the set of all those functions f € Dgy for
which there exists a nondegenerate subinterval of R (depending on f) where
f preserves its sign.

Then the set E is of first category in the space Dy.

Proof. Let {I, : n € N} be an enumeration of all nondegenerate
subintervals of R with rational end-points. For each n € N, put

An ={f € Do : (V& € I)(f(x) 2 0)},

B, ={f€Dy: (Vx e L)(f(x) <0)}.

Clearly, we have F = Upen(A, U By,), so it suffices to demonstrate that
each of the sets A,, and B,, is closed and nowhere dense. We shall establish
this fact only for A, (for B,, the argument is analogous). The closedness
of A, is trivial. In order to prove that A, contains no ball in Dy, take any
f € Do and fix an arbitrary real € > 0. Because f € Dy, there exists a
point « € I,, such that f(z) = 0. Now, by starting with the existence of a
nonzero bounded derivative belonging to Dy, it is easy to show that there
is a function h € Dg for which

h(z) <0, sup,cr|h(y)| <e.

Let us define g = f 4 h. Then the function g belongs to the ball of Dy with
center f and radius . At the same time, g does not belong to A,, because

g(x) = f(x) + h(z) = h(z) <0.
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This establishes that A,, is nowhere dense in Dy. Theorem 2 has thus been
proved.

Remark 1. In the next chapter, we shall consider one more proof of
the existence of everywhere differentiable nowhere monotone functions, by
applying some properties of the so-called density topology on R.

EXERCISES

1. Give a direct construction of two disjoint Lebesgue measurable sub-
sets X and Y of R, such that, for any nonempty open interval I C R, the
inequalities A(I N X) > 0 and A(INY") > 0 hold true.

More generally, show that there exists a partition {X,, : n < w} of R
consisting of Lebesgue measurable sets and such that A(INX,,) > 0 for each
nonempty open subinterval I of R and for every natural number n.

Infer from the latter fact that there exists a Lebesgue measurable func-
tion g : R — R which is nonintegrable on any nonempty open subinterval
of R.

2. Denote by &£ the family of all Lebesgue measurable subsets of the
unit segment [0, 1]. For any two sets X € £ and Y € &, put

d(X,Y) = MXAY).

Identifying all those X and Y for which d(X,Y") = 0, we come to the metric
space (&,d).
Check that (£,d) is complete and separable, i.e., is a Polish space.
Further, let £ be a subspace of £ consisting of all sets X € £ such that

AX NI >0, M([0,1]\X)NI)>0

for each nondegenerate subinterval I of [0, 1].
Show that £’ is the complement of a first category subset of £. Hence,
according to the Baire theorem, we have & # ().

Remark 2. It is useful to compare this fact with Exercise 1.

3. Verify that the Banach space (D, d) introduced in this chapter is
nonseparable (moreover, its topological weight is equal to c).

4. Give a direct proof (i.e., without the aid of Theorem 1) that the set
Dy contains nonzero elements.

5*. Let E be an arbitrary topological space. Recall that a family N of
subsets of F is a net in F if every open subset of E can be represented
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as the union of some subfamily of A/ (recall also that the concept of a
net, for topological spaces, was introduced by Archangelskii; obviously, it
generalizes the concept of a base of a topological space). We denote by the
symbol nw(E) the smallest cardinality of a net in F.

Let now f: E — R be a function. We put

Imaxv(f) = the set of all those ¢ € R for which there exists a nonempty
open subset U of E such that ¢ = sup(f(U)) and, in addition, there is a
point e € U such that f(e) = sup(f(U));

Iminv(f) = the set of all those ¢ € R for which there exists a nonempty
open subset V' of E such that ¢ = inf(f(V)) and, in addition, there is a
point e € V such that f(e) = inf(f(V)).

Check that

card(lmaxv(f)) < nw(F) +w, card(Ilminv(f)) < nw(FE) 4+ w.

In particular, if E' possesses a countable net, then the above-mentioned
subsets of R are at most countable.

Further, let us introduce the notation

slmax(f) = the set of all points e € E having the property that there
exists a neighborhood U (e) such that f(e) > f(z) for each x € U(e) \ {e};

slmin(f) = the set of all points e € E having the property that there
exists a neighborhood V'(e) such that f(e) < f(z) for each x € V(e) \ {e}.

Verify that

card(slmax(f)) < nw(FE) + w, card(slmin(f)) < nw(F) + w.

In particular, if E possesses a countable net, then the sets slmax(f) and
slmin(f) are at most countable.

Finally, for E = R, give an example of a continuous function f for which
the latter two sets are everywhere dense in F.

6*. Let X be a A\-measurable set in [0, 1] such that
AMXNI) >0, A([0,]]\X)NI)>0

for each nondegenerate subinterval of [0, 1]. Denote by fx the characteristic
function of X and define

F(x) = /Ow fx@)dt  (ze€]0,1]).

Show that the absolutely continuous function F' : [0,1] — R is not
differentiable at all points of some co-meager subset of [0, 1].
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Continuous nowhere approximately
differentiable functions

The first example of a nowhere approximately differentiable function
belonging to the Banach space C[0,1] is due to Jarnik (see [95]). Moreover,
he showed that such functions are typical, i.e., they constitute a set whose
complement is of first category in C[0, 1].

In this chapter we present one precise construction of a continuous func-
tion acting from R into R which is nowhere approximately differentiable.
Actually, this construction is due to Maly [174] (cf. also [49] and [50]). It
is not difficult and, at the same time, is quite visual from the geometrical
point of view.

We begin with some preliminary notions and facts.

Let A denote the standard Lebesgue measure on R and let X be a -
measurable subset of R. We recall that a point € R is said to be a density
point for (of) X if

limy,—o, >0 MX N[z — h,z + h])/2h = 1.

According to the classical Lebesgue theorem (see, e.g., Chapter 0), al-
most all points of X are its density points.

The notion of a density point turned out to be very deep and fruitful
not only for real analysis but also for general topology, probability theory
and some other domains of mathematics. For example, starting with this
notion the important concept of the density topology on R was introduced
and investigated by several authors (Pauc, Goffman, Waterman, Nishiura,
Neugebauer, Tall, and others). This topology was studied, with its further
generalizations, from different points of view (see, e.g., [80], [202], [212],
and [266]). We shall deal with the density topology (and with some of its
natural analogues) in our considerations below.

Now, let f: R — R be a function and let « € R.

We recall that f is said to be approximately continuous at x if there
exists a A-measurable set X such that

115
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(1) z is a density point of X;

(2) the function f|(X U {z}) is continuous at x.

Exercises 3 and 4 of this chapter show that all Lebesgue measurable
functions on R can be described in terms of approximate continuity.

Again, let f: R — R be a function and let z € R.

We say that f is approximately differentiable at z if there exist a -
measurable set Y, for which z is a density point, and a limit

1) = ()

limy sz, yev, yo
y—

This limit is denoted by f;,(z) and is called the approximate derivative of
f at the point x.
For our purposes below, we need two simple auxiliary propositions.

Lemma 1. Let f : R — R be a function, let * be a point of R,
and suppose that [ is approximately differentiable at x. Then, for any real
number My > fi(x), we have

limp 01 A({y € [z — b,z + A\ {z} : (f(y) = f(2))/(y —x) = M:1})/2h = 0.

Similarly, for any real number My < f,..(z), we have

limy0: A{y € [o — by + W)\ o} £ (f(y) — F(2))/(y — 2) < Ma})/2h = 0.

Proof. Because the argument in both cases is completely analogous, we
shall consider only the case of M;. There exists a A-measurable set X such
that x is a density point of X and

limy sz yre yex (f(y) — f(2))/(y —2) = fap(@).

Fix a real number ¢ > 0 for which f; (r) +& < M. Then there exists a
real number § > 0 such that, for any strictly positive real h < d, we have

(Vy € XN [z —h,x+ B\ {zH)((f(y) = f(2)/(y = 2) < fop(x) +2).
But, if a real 6 > 0 is sufficiently small, then
AMXN[z—hx+h])/2h>1—¢
for all strictly positive reals h < §. So we obtain the relation

My ez —hz+h\{}: (fy) - f(2))/(y —x) = Ma})/2h <,
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and the lemma is proved.

Actually, in our further considerations we need only the following aux-
iliary assertion, which is an immediate consequence of Lemma 1.

Lemma 2. Let f: R — R be a function, let x be a point of R and
suppose that, for every strictly positive real number M, the relation

Myelr—hz+h\{a} : |fly) = F@)|/ly—a| > M})
2h

holds true. Then f is not approximately differentiable at x.

>0

liminfy 04

In particular, suppose that two sequences
{ht. : keN}, {M; : keN}

of real numbers are given, satisfying the following conditions:
(1) hy, > 0 and M}, > 0 for all integers k > 0;
(2) ]Jmk*)Jroohk =0 and limk*}JrooMk = +00;
(3) the lower limit

liminfy 4o A{y € [2 — hg, x + Ry \ {z} :
1f () = F@)/ly — | = My})/2h

is strictly positive.

Then we can assert (by virtue of Lemma 2) that our function f is not
approximately differentiable at the point x.

After these simple preliminary remarks, we are able to begin the con-
struction of a continuous nowhere approximately differentiable function.

First of all, let us put

f1(0/9) =0, f1(1/9) =1/3, f1(2/9) =0, f1(3/9) =1/3,
FL49) = 2/3, fi(3/9) = 1/3, [1(6/9) =2/3, [1(7/9) = 3/3,
f1(8/9) =2/3, f1(9/9) =3/3
and extend (uniquely) this partial function to a continuous function
fi :[0,1] = [0,1]

in such a way that f; becomes affine on each segment [k/9, (k+1)/9] where

=0,1,...,8. We shall start with this function f;. In our further construc-
tion, we also need an analogous function g acting from the segment [0, 9]
into the segment [0, 3]. Namely, we put

g9(x) =3f1(x/9)  (z €]0,9)).
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Obviously, g is continuous and affine on each segment [k, k + 1], where
k = 0,1,...,8. Also, another function similar to ¢ will be useful in the
construction. Namely, we denote by ¢* the function from [0, 9] into [0, 3],
whose graph is symmetric with the graph of g with respect to the straight
line

{(z,y) e RxR : y=3/2}.

In other words, we put
g*(x) =3 —g(x)
for all € [0,9]. Suppose now that, for a natural number n > 1, the function

fn :0,1] = [0,1]

has already been defined so that
(a) fn is continuous;
(b) for each segment of the form [k/9", (k + 1)/9"], where

ke{0,1,..,9"—1},

the function f,, is affine on it, and the image of this segment with respect
to fp is some segment of the form [j/3", (j + 1)/3"], where

je{o,1,..,3" —1}.
Let us construct a function
frnt1 ¢ [0,1] = [0,1].

Obviously, for this purpose it suffices to define f,,+1 on any segment of the
form [k/9™, (k+1)/9™] where k € {0,1,...,9™ — 1}. Here only two cases are
possible.

1. fy is increasing on [k/97, (k4 1)/9"]. In this case, let us consider the
following two sets of points of the plane:

{(070)7 (073)7 (973)7 (970)}7

{(k/9", fu(k/97)), (K/9", fu((k +1)/9")),
((k+1)/9", fu((k +1)/97)), ((k+1)/9%, fu(k/9"))}.

Because we have here the vertices of two rectangles, there exists a unique
affine transformation h : R? — R? satisfying the conditions

h0,0) = (k/9", fn(k/9™)),  h(0,3) = (k/9", fu((k +1)/9")),
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h(9,3) = ((k +1)/9", fa((k+1)/9")),  7(9,0) = ((k+1)/9", fu(k/9")).

Let the graph of the restriction of f,, 1 to the segment [k/9™, (k + 1)/9"]
coincide with the image of the graph of ¢ with respect to h.

2. fyn is decreasing on [k/9™, (k+1)/9"]. In this case, let us consider the
following two sets of points of the plane:

{(0,0), (0,3), (9,3), (9,0)},

{(R/9", fu((k+1)/9%)), (R/9%, fu(k/9")),
((k+1)/9% fu(k/9")), ((k+1)/9", fu((k+1)/9"))}.

Here we also have the vertices of two rectangles, so there exists a unique
affine transformation h* : R? — R? satisfying the relations

h(0,0) = (k/9", fu((k +1)/9")),  h*(0,3) = (k/9", fu(k/9")),

h(9,3) = (k+1)/9", fu(k/9")),  h*(9,0) = ((k +1)/9", fu((k +1)/9")).

Let the graph of the restriction of f,+1 to the segment [k/9™, (k + 1)/9"]
coincide with the image of the graph of g* with respect to h*.

The function f, 11 has thus been determined.

From the above construction immediately follows that the corresponding
analogues of the conditions (a) and (b) hold true for the function fn11,

too. In other words, f,+1 is continuous and, for each segment of the form
[k/97F1 (k4 1)/9"*1], where

ke{0,1,..,9"" —1},

the function f, 41 is affine on it, and the image of this segment with respect
to fni1 is some segment of the form [j/3"%1 (5 + 1)/3"1], where

j€{0,1,...,3" " —1}.
Moreover, the described construction shows that

(Vo € [0, 1])(|frt1(2) = fulz)] < 1/37).
In addition, let
[u,v] = [k/9", (k+1)/9"]

be an arbitrary segment on which f,, is affine. Then it is not hard to check
that

fn+1([u7 (2u + U)/?’]) = fn([uv (2u + U)/?)])v
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S ([2u+0)/3, 2v +u)/3]) = ful[(2u+v)/3, (20 + u)/3]),
fn-l—l([(u + 2”)/37 U]) = fn([(u + 2“)/37U])'

Proceeding in this way, we come to the sequence of functions

{fi, fay -y fn, -2}

uniformly convergent to some continuous function f also acting from [0, 1]
into [0, 1]. We assert that f is nowhere approximately differentiable on the
segment [0,1]. In order to demonstrate this fact, let us take an arbitrary
point z € [0,1] and fix a natural number n > 1.

Clearly, there exists a number k € {0, 1,...,9" — 1} such that

x€lk/9", (k+1)/9™.
Therefore, we have
ful2) € [5/3", (G +1)/3"]
for some number j € {0,1,...,3™ — 1}. For the sake of simplicity, denote
[u,v] = [k/9", (k+1)/9"], [p,q] =1[i/3",(5+1)/3"].

From the remarks made above it immediately follows that, for all natural
numbers m > n, we have

fm(x) € [p,q]

and, consequently, f(x) € [p, |, too. Further, we may assume without loss
of generality that f,, is increasing on [u,v] (the case when f,, is decreasing
on [u,v] can be considered completely analogously).

Suppose first that f(z) < (p+¢q)/2 and put Dy = [(2v +u)/3,v]. Then,
for each point y € D;, we may write

f(y) €24+ p)/3,4q].
Hence, we get
(fy) = f@)/(y—=) 2 (29+p)/3—(p+4)/2)/(v—u) = (1/6)(3").

Suppose now that f(z) > (p+¢)/2 and denote Dy = [u, (2u+v)/3]. In this
case, for any point y € Da, we may write

f(y) €lp,(2p+4q)/3].

Hence, we get

(f(@) = fW)/(z—y) > ((p+9)/2-(2p+q)/3)/(v—u) = (1/6)(3").
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Thus, in both of these cases, we have
Mye[zr—1/9" 24+ 1/9"]\ {z} :
|f(y) = f@)I/ly — 2| = (1/6)(3")}) = (1/3)(1/9")

or, equivalently,
Mye[zr—1/9" 24+ 1/9"]\ {z} :
lf(y) = F@)l/ly — x| = (1/6)(3")}) = (1/6)A([x — 1/9", = 4 1/9"]).

The latter relation immediately yields that the function f is not approxi-
mately differentiable at = (see Lemma 2 and the comments after it). Thus,
we get the following statement.

Theorem 1. There exists a continuous nowhere approximately differ-
entiable function acting from [0, 1] into [0, 1].

Remark 1. The function f constructed above has a number of other
interesting properties (for more information concerning f, see [174] and
[50]).

Now, starting with an arbitrary continuous nowhere approximately dif-
ferentiable function acting from [0, 1] into [0,1], one can easily obtain an
analogous function for R. We thus come to the following classical result
(first obtained by Jarnik in 1934).

Theorem 2. There exist continuous bounded functions acting from R
into R which are nowhere approzimately differentiable.

Remark 2. Actually, Jarnik proved that almost all (in the sense of the
Baire category) functions from the Banach space C|0, 1] are nowhere approx-
imately differentiable. Clearly, this result generalizes the corresponding re-
sult of Banach and Mazurkiewicz for the usual differentiability of real-valued
continuous functions on [0, 1] (see Theorem 2 from Chapter 0). Further in-
vestigations showed that analogous statements hold true for many kinds of
generalized derivatives. The main tool for obtaining such statements is the
notion of porosity of a subset X of R at a given point x € R. However, this
interesting topic is out of the scope of the present book. So we only refer
the reader to the fundamental paper [34] where several category analogues
of Theorem 1 for generalized derivatives are discussed from this position.

In Chapter 19 we will give an application of a continuous nowhere ap-
proximately differentiable function to the question concerning some relation-
ships between the sup-measurability and weak sup-measurability of func-
tions acting from R x R into R.
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Because the concept of an approximate derivative relies essentially on
the notion of a density point, it is reasonable to mention here once more
the concept of the density topology on R. For a precise definition and some
elementary properties of this topology, see Exercise 9 of the present chapter.

EXERCISES

1. Let (t,)nen be a sequence of strictly positive real numbers, such that
limn_)_,_oo tn = 0, hmn_>+oo tn/tn+1 =1.

Let X be a Lebesgue measurable subset of R and let « € R.
Prove that the following two assertions are equivalent:
(1) z is a density point of X;

(2) limp 400 A(X N[z =ty x +t,])/2t, = 1.

2. Let X be a Lebesgue measurable subset of R and let « € R.
Show that the following two assertions are equivalent:

(1) z is a density point of X;

(2) limh*}0+7k*>0+ )\(X N [.I - h, x + k])/(h + k) =1.

3. Let g : R — R be a function, let € be a strictly positive real number,
and suppose that, for any A-measurable set X with A(X) > 0, there exists
a A\-measurable set Y C X with A(Y") > 0 such that

(Vz € Y)(Vy € Y)(lg(x) — g(y)| < e).

Demonstrate that there exists a A-measurable function » : R — R
having the property

(Ve € R)(|lg(z) — h(z)] <e).

Infer from this fact that if the given function g satisfies the above con-
dition for any € > 0, then g is measurable in the Lebesgue sense.

4*. Let f : R — R be an arbitrary function.

By applying the result of Exercise 3 and utilizing Luzin’s classical the-
orem on the structure of Lebesgue measurable functions (see, e.g., [168],
[194], [202] or Theorem 1 from Chapter 3 of this book), show that the
following two assertions are equivalent:

(a) the function f is measurable in the Lebesgue sense;

(b) for almost all (with respect to ) points x € R, the function f is
approximately continuous at x.
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5. Let f : R — R be a locally bounded Lebesgue measurable function
and let

F(z) = /wa(t)dt (z €R).

Prove that, for any point € R at which the function f is approximately
continuous, F'(x) = f(z).

Also, check that the local boundedness of f is essential for the validity
of this result.

6. Demonstrate that if a function f: R — R is approximately differen-
tiable at « € R, then f is also approximately continuous at x.

7. Check that the approximate derivative of a function f: R — R at a
point x € R is uniquely determined, i.e., it does not depend on the choice
of a Lebesgue measurable set Y for which z is a density point.

For this purpose, apply Exercise 29 from Chapter 0.

Check also that the family of all functions acting from R into R and
approximately differentiable at x forms a vector space over R.

8. Verify that if a function f : R — R is differentiable (in the usual
sense) at a point * € R, then f is approximately differentiable at = and
1) = f'(@).

Give an example showing that the converse assertion is not true, in
general.

9. For any Lebesgue measurable subset X of R, denote
d(X)={x € R : zis a density point for X}.

Further, denote by 74 the family of all those Lebesgue measurable sets
Y C R, for which Y C d(Y).

Demonstrate that

(a) Tq is a topology on R strictly extending the standard Euclidean
topology of R;

(b) the topological space (R, 73) is a Baire space and satisfies the Suslin
condition (i.e., no nonempty open set in (R, T4) is of first category and each
disjoint family of nonempty open sets in (R, 73) is at most countable);

(c) every first category set in (R,7g) is nowhere dense and closed (in
particular, the family of all subsets of (R,7;) having the Baire property
coincides with the Borel o-algebra of (R, 73));

(d) a set X C R is Lebesgue measurable if and only if X has the Baire
property in (R, 73);
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(e) a set X C R is of Lebesgue measure zero if and only if X is a first
category subset of (R, 73);
(f) the space (R, 7g) is not separable.

Remark 3. The above-mentioned topology 7y is usually called the
density topology on R.. In a similar way, the density topology can be intro-
duced for the Euclidean space R™ (n > 2) equipped with the n-dimensional
Lebesgue measure \,,.

10. Let f: R — R be a function and let x € R.

Prove that the following two assertions are equivalent:

(a) f is approximately continuous at x;

(b) f regarded as a mapping from (R, 7;) into R is continuous at z.

11*. By starting with the result of the previous exercise, show that the
topological space (R, Ty) is connected.

For this purpose, suppose to the contrary that there exists a partition
{4, B} of R into two nonempty sets A € Ty and B € 7;. Then define a
function

f: R—=R

by putting f(x) =1 for all x € A, and f(z) = —1 for all z € B. Obviously,
f is a bounded continuous mapping acting from (R, 7;) into R and hence,
according to Exercise 10, f is approximately continuous at each point of R.
Further, define

F(z) = /Ozf(t)dt (z €R).

By applying Exercise 5 of this chapter, demonstrate that the function F is
differentiable everywhere on R and

Fl(z)=1 v F'(z)=-1

for each € R. This yields a contradiction with the Darboux property of
any derivative.

Remark 4. One of the most interesting results concerning the density
topology states that (R, 7y) is a completely regular topological space (see,
for instance, [202] and [266]). This property of 74 implies some nontrivial
consequences in real analysis. The next exercise serves as an illustration
and presents a proof of the existence of everywhere differentiable nowhere
monotone functions by applying the complete regularity of 7; (notice that
this approach is due to Goffman [79]).
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12*. Consider any two disjoint countable sets
A={a, : neN}CcR, B={b, : ne N} CR,

each of which is everywhere dense in R. Taking into account Exercise 10 and
the fact that (R, 74) is completely regular, one can find, for any n € N, an
approximately continuous function f, : R — [0, 1] satisfying the relations

0< fau(z) <1 (z€eR),

fn(an) =1, (V:v € B)(fn(x) = O)'

Analogously, for any n € N, there exists an approximately continuous func-
tion g, : R — [0, 1] such that

0<gn(z)<1 (x € R),

gn(bn) =1, (Vz € A)(gn(x) =0).
Now, define a function h : R — R by the formula

h=5"1/2")(fu — 92)

neN

and verify that

(a) h is bounded and approximately continuous;

(b) h(a) > 0 for all a € A and h(b) <0 for all b € B.

Also, denoting by H an indefinite integral of h, show that

() H is everywhere differentiable on R and H'(x) = h(z) for each z € R;

(ii) H is nowhere monotone.

Conclude that, with the aid of the density topology on R, it is possible
to give another proof of the existence of everywhere differentiable nowhere
monotone functions acting from R into R (cf. the proof presented in Chap-
ter 6).

Remark 5. The density topology on R can be regarded as a very special
case of the so-called von Neumann topology. Let (E, S, 1) be a space with a
complete probability measure (or, more generally, with a complete nonzero
o-finite measure). Then, in conformity with a deep theorem of von Neumann
and Maharam (see, e.g., [172], [202], [212], [269]), there exists a topology
T =T (u) on E such that

(1) (E,T) is a Baire space satisfying the Suslin condition;

(2) the family of all subsets of (¥, T') having the Baire property coincides
with the o-algebra S;
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(3) aset X C E is of u-measure zero if and only if X is of first category
in (E,7).

We say that 7 = T (u) is a von Neumann topology associated with the
measure space (E,S, ). Notice that 7, in general, is not unique. This fact
is not so surprising, because the proof of the existence of 7T is essentially
based on the Axiom of Choice. There are very nontrivial applications of a
von Neumann topology in various branches of contemporary mathematics
(for instance, some applications to the general theory of stochastic processes
can be found in [212]).

Remark 6. For the real line R, an interesting analogue of the den-
sity topology, formulated in terms of category and the Baire property, was
introduced and considered by Wilczynski in [278]. Wilezytiski’s topology
was then investigated by many authors. An extensive survey devoted to
properties of this topology and to functions continuous with respect to it,
is given in [50] (see also the list of references presented in the same work).

Remark 7. There are some invariant extensions of the Lebesgue mea-
sure A for which an analogue of the classical Lebesgue theorem on density
points does not hold. For example, there exist a measure p on R and a
pu-measurable set X C R, such that

(1) p is an extension of A;

(2) p is invariant under the group of all isometric transformations of R;

(3) there is only one p-density point for X, i.e., there exists a unique
point z € R for which

w(X N[z —h,z+ h))
2h

limh_)o_;,_ =1.

A more detailed account of the measure p and its other extraordinary
properties can be found in [118].
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Chapter 8
Blumberg’s theorem and Sierpinski—Zygmund
functions

In various questions of mathematical analysis, one often needs to con-
sider some nontrivial restrictions of a given function (e.g., acting from R
into R)), which have nice additional descriptive properties. In general, these
properties do not hold for the original function but may be valid for its
restrictions to certain non-small subsets of its domain.

In order to illustrate this circumstance, let us recall two widely known
statements from the theory of real functions. The first of them is the clas-
sical theorem of Luzin concerning the structure of an arbitrary Lebesgue
measurable function from R into R. Undoubtedly, this theorem plays the
most fundamental role in real analysis and topological measure theory.

Let A be the Lebesgue measure on R and let f : R — R be any function
measurable in the Lebesgue sense. Then, according to the Luzin theorem
(see, e.g., [194], [202] or Theorem 2 from Chapter 3), there exists a sequence
{D,, : n € N} of closed subsets of R, such that

AR\ U{D, : neN}) =0

and, for each n € N, the restricted function f|D,, : D,, — R is continuous.
It immediately follows from this important statement that, for the same
f:R — R, there exists a continuous function g : R — R such that

Mz eR ¢ f(z) =g(z)}) > 0.

Indeed, it suffices to take a set D,, with A(D,,) > 0 and then to extend the
function f|D,, to a continuous function g acting from R into R (obviously,
we are dealing here with a very special case of the classical Tietze—Urysohn
theorem on the existence of a continuous extension of a continuous real-
valued function defined on a closed subset of a normal topological space).
In particular, we have the equality

card({x e R : f(z) =g(2)}) =c,

127
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where ¢ denotes, as usual, the cardinality of the continuum.

Also, we may formulate the corresponding analogue of Luzin’s theorem
for real-valued functions possessing the Baire property. This analogue is
essentially due to Baire (see, for instance, [149], [202] or Exercise 13 from
Chapter 0).

Let f : R — R be a function having the Baire property. Then there
exists a subset D of R such that

(1) the set R\ D is of first category;

(2) the function f|D is continuous.

In particular, because card(D) = ¢ and cl(D) = R, we conclude that the
restriction of f to some everywhere dense subset of R having cardinality c
turns out to be continuous.

It can easily be observed that Luzin’s theorem and its analogue for the
Baire property hold true in much more general situations (see Exercises 1
and 2 of this chapter).

The preceding results show the nice behavior of Lebesgue measurable
functions from R into R (respectively, of functions from R into R with
the Baire property) on some subsets of R that are not small (in a certain
sense). Namely, as mentioned above, an immediate consequence of Luzin’s
theorem is that, for any Lebesgue measurable function f acting from R into
R, there exists a closed subset A of R with strictly positive measure, such
that the restriction f|A is continuous. The corresponding analogue for the
Baire property states even more: for any function g acting from R into R
and possessing the Baire property, there exists a co-meager subset B of R
such that the restriction g|B is continuous, too.

In this connection, the following natural question arises: what can be
said about an arbitrary function acting from R into R?

In other words, if an arbitrary function f : R — R is given, is it true
that f|D is continuous on some set D C R, which is not small (in a certain
sense)?

The first topological property of D that may be considered in this respect
is the everywhere density of D in R. It turns out that this property is com-
pletely sufficient for solving the above question in a positive way. Namely,
Blumberg established in [22] that there always exists an everywhere dense
subset D of R for which the restriction f|D is continuous.

This chapter of the book is devoted to Blumberg’s theorem and to some
strange functions that naturally appear when one tries to generalize his
theorem in various directions. Such strange functions were first constructed
by Sierpiriski and Zygmund (see [249]). They are extremely discontinuous.
More precisely, the restrictions of such functions to all subsets of R having
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cardinality c are always discontinuous.

It should be noticed that Blumberg’s theorem is a result of ZF & DC
theory (cf. the proof of this theorem given below).

At the same time, the construction of a Sierpiriski-Zygmund function
cannot be carried out within ZF & DC and essentially relies on an appro-
priate uncountable form of the Axiom of Choice.

We begin with the following auxiliary notion.

Let f be a function acting from R into R and let z be a point of R.

We shall say that x is a pleasant point with respect to f (or, briefly,
f-pleasant point) if, for each real € > 0, there exists a neighborhood V (z, €)
of  such that the set

Y(f,z,e) ={y e R:|f(y) = f(2)] <&}

is categorically dense in V(x,¢) (i.e., the intersection of this set with any
nonempty open interval contained in V(z,¢) is of second category in that
interval).

In accordance with the definition above, we shall say that a point z € R
is unpleasant with respect to f (or, briefly, f-unpleasant point) if x is not
f-pleasant.

The following key lemma shows that, for any function f : R — R, the
set of all f-unpleasant points is small in the sense of the Baire category.

Lemma 1. Let [ be a function acting from R into R. Then the set of
all f-unpleasant points is of first category in R. Consequently, the set of all
f-pleasant points is co-meager on every nonempty open subinterval of R.

Proof. Suppose to the contrary that the set
A={zeR : zxis unpleasant with respect to f}

is not of first category. For each point « € A, there exists a strictly positive
real number e(x) such that, for any neighborhood V' of z, the set

Y(f,we) ={yeR : [f(y) - f(2)] <e(x)}

is not categorically dense in V. Let us pick two rational numbers r(z) and
s(z) satisfying the inequalities

f(x) —e()/2 <r(z) < flz) <s(x) < fz) +e(2)/2.
Further, for any pair (r, s) of rational numbers, let us put

Ars={xe A r(x)=r s(x)=s}
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Evidently, we have the equality A = U, s)cqxqArs- By our assumption
A is not of first category, so there exists a pair (19, s9) € Q x Q such that
the set A, s, is not of first category, either. Consequently, there exists a
nonempty open subinterval ]a, b[ of R such that the set A4, 4, is categorically
dense in Ja,b[. Choose any point g € ]a,b[ N A, s,. For this point, we
may write

f(zo) —e(w0)/2 < 1o < f(w0) < 80 < fmo) + e(wg)/2.

Analogously, for each point y € 4, s,, we have

fly) —e(y)/2 <ro < fly) < so< fly)+e(y)/2

Therefore, the inequalities

|f(y) = f(zo)] < s0—1r0 <e(zo)

hold true. In other words, we get the inclusion

Argso C{y€R 1 [f(y) — flz0)| < e(x0)},

which immediately implies that the set

Y(f,w0,) ={y € R : [f(y) = f(zo)| < e(x0)}

is categorically dense in |a,b[, contradicting the definition of (xg). The
contradiction obtained finishes the proof of Lemma 1.

We are now ready to prove the classical theorem of Blumberg.

Theorem 1. Let f be an arbitrary function acting from R into R. Then
there exists an everywhere dense subset X of R such that the function f|X
18 continuous.

Proof. Since R is homeomorphic to the unit interval 0, 1[, it suffices to
establish Theorem 1 for any function f : ]0,1[ — ]0,1[. Let I'(f) denote
the graph of f. Starting with Lemma 1, we can recursively construct two
sequences of sets {Z,, : n € N} and {D,, : n € N} satisfying the following
five conditions:

(1) for each natural number n, the set Z,, can be represented in the form

Ly = U{]ai,bi[x]ci,di[ 1€ I(n)}

where I(n) is a countable set, the intervals of the family {]a;,b;[ : i € I(n)}
are contained in ]0, 1[ and are pairwise disjoint, the set pry(Z, N T(f)) is
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categorically dense in ]0,1[, and, for any ¢ € I(n), the length of |¢;, d;[ is
strictly less than 1/(n + 1);

(2) for each natural number n, the set D,, is a finite (1/(n + 1))-net of
10, 1], i.e., for any point ¢ from |0, 1[, there exists a point d € D,, such that
[t —d| <1/(n+1);

(3) the sequence of sets {Z,, : n € N} is decreasing by inclusion;

(4) the sequence of sets {D,, : n € N} is increasing by inclusion;

(5) for each natural number n, we have D,, C pry(Z, NT'(f)) and any
point from D,, is f-pleasant.

We leave all details of this construction to the reader, because they are
not difficult. As soon as the above-mentioned sequences are defined, we put

D =U{D, :n e N}

Then condition (2) implies that the set D is everywhere dense in |0, 1],
and it can easily be verified, by using conditions (1), (3), (4), (5), that
the restriction of f to D is continuous. Blumberg’s theorem has thus been
proved.

Some stronger versions of Blumberg’s theorem may be obtained by us-
ing additional set-theoretical hypotheses. For instance, in [12] the situa-
tion is discussed when Martin’s Axiom (or certain of its consequences) is
agsumed. Actually, Blumberg’s theorem was analyzed and generalized in
many directions. Moreover, the concept of a Blumberg topological space
was introduced and investigated. Here we only formulate the corresponding
definition.

Namely, we say that a topological space E is a Blumberg space if, for
any function g : E — R, there exists an everywhere dense subset X of F
such that the restriction g|X is continuous.

The class of all Blumberg spaces turns out to be sufficiently wide and
possesses a number of interesting properties. Let us point out that any
Blumberg space must be a Baire space (the reader can easily verify this
simple fact). A useful survey of results concerning Blumberg’s theorem and
its generalizations is presented in [29] (see also [30], [96], [230], [276]).

We thus see that any function (acting from R into R) restricted to an
appropriate countable everywhere dense subset of R becomes continuous.
In this connection, the question arises whether that subset can be chosen
to be uncountable. A partial negative answer to this question is given by
the Sierpiniski-Zygmund function constructed in [249], with the aid of an
uncountable form of the Axiom of Choice. This function has the property
that its restriction to each subset of R of cardinality continuum c is discon-
tinuous. Consequently, if the Continuum Hypothesis (CH) holds, then the
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restriction of the same function to any uncountable subset of R is discon-
tinuous, too.

We shall describe below the construction of Sierpinski-Zygmund type
functions. Moreover, we shall give a slightly more general construction of
a Sierpinski-Zygmund type function possessing some additional topological
properties.

For this purpose, we need several auxiliary notions and statements.

Let E be a Hausdorff topological space. We recall that E is normal if,
for any two disjoint closed sets X C F and Y C E, there exist two open
sets U C E and V C F, such that

XcU YcV, UnVvV=40.

In other words, F is normal if and only if any two disjoint closed subsets
of E can be separated by disjoint open subsets of E.

We also recall the well-known Tietze-Urysohn theorem already men-
tioned at the beginning of this chapter (see [64], [107], [149]). It states that
if £ is a normal space, X is a closed subset of F, and f : X — R is a
continuous function, then there exists a continuous function f* : E — R
extending f. Furthermore, if, for the original function f, we have the rela-
tion ran(f) C [a,b] C R, then the extended function f* may be chosen to
satisfy the analogous relation ran(f*) C [a, b]. Actually, the property of the
extendability of continuous real-valued functions defined on closed subsets
of F is equivalent to the normality of E.

Recall that a normal topological space E is perfectly normal if each
closed set in F is a Gg-subset of E (or, equivalently, if each open set in F
is an F,-subset of E).

Exercise 3 of this chapter yields another definition of perfectly normal
spaces.

Exercise 4 indicates one important property of any perfectly normal
space F, concerning the structure of its Borel o-algebra B(E). In fact, the
result presented in Exercise 4 allows us to define Borel subsets of a perfectly
normal space E in the following manner. First, we put

BE(E) = the class of all closed subsets of E.

Suppose now that, for a nonzero ordinal £ < wy, all the classes of sets
BE(E) (¢ < §) have already been defined.

If £ is an odd ordinal number, then we put

Bi(E) = the class of all those sets which can be represented in the form
U{X,, : n € N}, where {X,, : n € N} is some increasing (with respect to
inclusion) sequence of sets belonging to U{B(E) : ¢ < ¢}

If ¢ is an even ordinal number, then we put
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Bi(E) = the class of all those sets which can be represented in the form
N{Y,, : n e N}, where {Y,, : n € N} is some decreasing (with respect to
inclusion) sequence of sets belonging to U{B(E) : ¢ <&}

Finally, we define

B (E) = U{BL(E) : & <wi}
Then, by virtue of Exercise 4, one may assert that
B*(E) = B(E).
For any set X € B(E), we say that X is of order £ < w; if
X € BI(E)\U{BL(E) : ¢ <¢&}.

Let now E be an arbitrary topological space.

We denote by the symbol B(E,R) the family of all Borel mappings
acting from F into R. Furthermore, for any ordinal number £ < wq, we
define by transfinite recursion the class Bag¢(E, R) of functions also acting
from E into R.

First of all, we put Bag(E,R) = C(E,R), where C(E,R) is the family
of all continuous real-valued functions on E (see Chapter 2).

Suppose that, for a nonzero ordinal £ < wy, the classes of functions

Ba((EvR) (<<§)

have already been defined. Let us denote by Bag¢(E, R) the class of all those
functions f : E — R which satisfy the following condition: there exists a

sequence
{fn : ne N} cU{Bac(E,R) : (<&}

(certainly, depending on f) for which the relation
f(@) =limy oy fu(z) (z€E)

holds true. In other words, Ba¢(E,R) consists of all pointwise limits of
sequences of functions belonging to U{Ba¢(E,R) : ( < £}.

Continuing in this manner, we are able to define all the classes of func-
tions Ba¢(E,R) ({£ < w1). Finally, we put

Ba(E,R) = U{Ba¢(E,R) : { <wi}.
For every ordinal £ < wq, the family of functions

Bag¢(E,R)\ U{Ba¢(E,R) : ¢ <&}
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is called the Baire class of those functions which are of order &.

A real-valued function given on F is called measurable in the Baire sense
if it belongs to Ba(E,R).

Exercises 5 and 6 of this chapter give some necessary information about
Baire measurable functions.

As usual, the symbol B(E, R) denotes the family of all Borel measurable
(in short, Borel) functions acting from F into R.

Lemma 2. For any perfectly normal space E, the equality
Ba(E,R) = B(E,R)

1s fulfilled. Consequently, this equality holds true for an arbitrary metric
space E (in particular, for E = R).

Proof. Obviously, it suffices to demonstrate that every bounded real-
valued Borel function on E belongs to the class Ba(E, R). Because any such
function is uniformly approximable by linear combinations of characteristic
functions of Borel subsets of F, it is enough to show that the characteristic
function of each Borel subset of E belongs to Ba(E,R).

Let X be an arbitrary closed subset of E. Taking account of the perfect
normality of E and applying the Tietze-Urysohn extension theorem, we
can easily verify that the characteristic function fx is a pointwise limit of a
sequence of continuous functions on E whose ranges are contained in [0, 1]
(cf. Exercise 3).

Let now ¢ be an ordinal from the interval ]0,w;[ and suppose that our
assertion is valid for the characteristic functions of all Borel subsets of F
belonging to the Borel classes of order strictly less than £. Take any Borel
set X C E of order . According to the result of Exercise 4, we may write
X = U{X, : n e N} (or, respectively, X = N{X,, : n € N}) where
{X,, : n € N} is an increasing (respectively, a decreasing) sequence of
Borel sets in E belonging to some Borel classes of strictly lower orders.
But, in both of these cases, we have

fX = hmn—H—oo an'

In conformity with our inductive assumption, all characteristic functions
fx, belong to Ba(E,R). Hence the characteristic function fx belongs to
Ba(E,R), too (cf. Exercise 5 of the present chapter). This completes the
proof of Lemma 2.

Let X be a topological space, Y be a metric space, and let Z be a subset
of X. Suppose that a function f: Z — Y is given, and let x be an arbitrary
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point from X. We denote

Qy(z) = infyep)diam(f(U)),

where B(z) is a local base of X at x (i.e., B(z) is a fundamental system
of open neighborhoods of x). The value Qf(z) > 0 is usually called the
oscillation of a function f at a point = (cf. Exercise 3 from Chapter 2).

It can easily be observed that if z does not belong to the closure of Z,
then Qr(z) = 0.

Also, for a given function g : X — Y, the following two assertions are
equivalent:

(1) g is continuous on X;

(2) for each point z € X, we have Q4(z) = 0.

The next auxiliary statement is due to Lavrentieff (see [158]). It has
many important applications in general topology, descriptive set theory and
mathematical analysis (cf., for instance, [64], [105], [149]).

Lemma 3. Let X be a metric space, Y be a complete metric space, and
let Z be a subset of X. Suppose that a continuous function f : Z — 'Y
is given. Then there exist a set Z* C X and a function f* : Z* = Y,
satisfying these three relations:

(1) Z C Z*;

(2) Z* is a Gs-subset of X ;

(3) f* is a continuous extension of f.

Proof. Let cl(Z) denote the closure of Z in X. We put
Zr={zecd(Z) : Qs(z) =0}

Since the original function f is continuous, we have (Vz € Z)(Q(z) = 0).
Consequently, the inclusion Z C Z* is valid. Now, let z be an arbitrary
point of Z*. Then there exists a sequence of points {z, : n € N} C Z such
that lim, 400 2, = 2. Taking account of the equality Q,(z) = 0, we see
that {f(zn) : n € N} is a Cauchy sequence in Y. But Y is complete, so the
above-mentioned sequence converges to some point y € Y. In addition, it
can easily be shown that y does not depend on the choice of {z, : n € N}.
So we may put f*(z) = y. In this way we get the mapping f* : Z* — Y,
which is continuous because, according to the definition of f*, we have

(Vz € Z)(Q-(2) = 0).

Thus, it remains to demonstrate that Z* is a Gs-subset of X. Obviously,
the equality
Z*=({V, : ne N})ncl(Z)
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holds, where, for each n € N, the set V,, is defined as follows:
Vo={zeX : Qp(x)<1/(n+1)}.

Since all sets V,, (n € N) are open in X (cf. Exercise 3 from Chapter 2) and
the closed set cl(Z) is a Gs-subset of X, we infer that Z* is a Gs-subset of
X, too. This completes the proof of Lemma 3.

Lemma 4. Let X be an arbitrary metric space, Z be a subset of X, and
let f:Z — R be a Borel mapping. Then there exist a set Z* C X and a
mapping [* : Z* — R, satisfying the following four relations:

(1) Z C Z*;

(2) Z* is a Borel subset of X ;

(3) f* is a Borel mapping;

(4) [* is an extension of f.

Proof. Taking into account the equalities
B(Z,R) = Ba(Z,R) = U{Bag(Z,R) : £ < w1},

it is natural to apply here the method of transfinite induction.

If our mapping f belongs to the class Bao(Z,R), then we use the result
formulated in Lemma 3.

Now, let £ be a nonzero ordinal number strictly less than wq, and suppose
that the assertion is true for all functions from U{Ba¢(Z,R) : ¢ < £}. Let
f be an arbitrary function belonging to the class Bas(Z,R). According to
the definition of Bag¢(Z, R), there exist two sequences

{&, : ne N}, {f, : neN}

of ordinal numbers and functions, respectively, such that

(a) for each n € N, we have &, < ¢ and f,, € Bag, (Z,R);

(b) for any point z € Z, we have f(z) = limy 100 fn(2).

By the inductive assumption, for every n € N, there exist a Borel set
Z* C X and a Borel function f} : Z! — R extending f, (in particular,
Z C Z}). Let us denote

7' =n{Z :n e N},

Z* ={z € Z': there exists a lim,, 100 fn(2)}.

Evidently, the set Z* is Borel in X and Z C Z*. Further, for any point
z € Z*, we may put

J*(2) = i ioe £(2).
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Then the mapping f* : Z* — R defined in this manner is Borel, too, and
extends the original mapping f. This finishes the proof of Lemma 4.

Remark 1. A slightly more precise formulation of Lemma 4 can be
found, e.g., in monograph [149] (the proof remains almost the same). But,
for our further purposes, Lemma 4 is completely enough.

Now, we are ready to establish the result of Sierpinski and Zygmund (in
a more general form, not only for continuous restrictions of functions but
also for Borel restrictions).

Theorem 2. There exists a function f: R — R such that, for any set
Z C R of cardinality continuum, the restriction of f to Z is not a Borel
mapping (from Z into R). In particular, this restriction is not continuous.

Proof. Let ® denote the family of all partial Borel mappings (from R
into R) defined on uncountable Borel subsets of R. Clearly, we have the
equality card(®) = c. Consequently, we may enumerate this family in the
form ® = {¢g : B < a}, where « is the smallest ordinal number with
card(a) = c. Also, we can analogously enumerate the set of all points of
R, i.e., represent R in the form R = {z3 : 8 < a}. Now, for each 3 < «,
take the family {T'(¢¢) : & < B} of graphs of functions from {¢¢ : £ < S}
and consider the set

({zs} x R)\U{I'(¢¢) : & < B}

Clearly, the latter set is not empty (moreover, it is of cardinality c). So we
may pick a point (x3,yg) from this set. Let us put

flxg) =ys  (B<a)

Evidently, we finally obtain some mapping f : R — R. Let us demonstrate
that f is the desired function.

Indeed, it immediately follows from the definition of f that, for any
partial Borel function ¢ : R — R defined on an uncountable Borel subset
of R, the inequality

card({z € dom(¢) : ¢(x) = f(z)}) <c

is fulfilled. Suppose for a while that there exists a set Z C R of cardinality
¢, such that the restriction f|Z is Borel. Then, in conformity with Lemma
4, there exists a partial Borel mapping f* : R — R extending f|Z and
defined on some uncountable Borel subset of R. Consequently, f* belongs
to the family ®, and

7Z C{xz edom(f*) : f*(z) = f(x)},
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card({z € dom(f*) : f*(x) = f(z)}) =c,
which yields an obvious contradiction. Theorem 2 has thus been proved.

Actually, the proof of Theorem 2 presented above shows that there are
many functions of Sierpiriski-Zygmund type (for instance, the cardinality
of the family of all such functions is equal to 2°).

Some interesting extensions and generalizations of Theorem 2 are possi-

ble (see, e.g., Exercise 9 of the present chapter and Exercise 16 from Chapter
14).

Remark 2. In a certain sense, we may say that any Sierpinski-Zygmund
function (defined on R) is totally discontinuous with respect to the family
of all subsets of R having the cardinality of the continuum. In other words,
such a function is very bad from the point of view of continuity of its re-
strictions to large subsets of R (here “large” means that the cardinality
of those subsets must be equal to ¢). We shall see in Chapter 10 that
a Sierpinski-Zygmund function is also bad from the points of view of the
Lebesgue measurability and the Baire property, i.e., such a function is not
measurable in the Lebesgue sense and does not possess the Baire property.
Actually, this fact follows directly from Luzin’s theorem on the structure of
all Lebesgue measurable functions and from its corresponding analogue for
all functions having the Baire property. Thus, we may conclude that the
Sierpinski-Zygmund construction yields an example of a function which si-
multaneously is not measurable in the Lebesgue sense and does not possess
the Baire property. Of course, there are many other constructions of such
pathological functions (they are necessarily based on uncountable forms of
the Axiom of Choice). The best known constructions are due to Vitali [272]
and Bernstein [19]. We shall examine their constructions in our further
considerations (see Chapter 10).

Remark 3. In connection with the Sierpinski—Zygmund result pre-
sented above, the following question arises naturally: does there exist a
function f : R — R such that, for any uncountable subset Z of R, the
restriction f|Z is not continuous? As mentioned earlier, under the Con-
tinuum Hypothesis (CH), any Sierpifski-Zygmund function yields a posi-
tive answer to this question. Nevertheless, the question cannot be resolved
within ZFC set theory. Moreover, Shinoda demonstrated in [230] that if
Martin’s Axiom with the negation of the Continuum Hypothesis holds and
¢ is an arbitrary function acting from R into R, then, for each uncountable
set X C R, there always exists an uncountable set ¥ C X such that the
restriction g|Y is continuous (for further details, see [230]).
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Several related questions concerning the existence of a good restriction
of a given function to some non-small subset of its domain are discussed in
[47] where the corresponding references can also be found.

EXERCISES

1. Let E be a Hausdorff topological space, let p be a finite Radon
measure on F, and let x4/ denote the usual completion of .

Prove that, for any p/-measurable function f : F — R and for every
real number ¢ > 0, there exists a compact set K C FE for which these two
conditions are fulfilled:

(a) p(B\ K) <

(b) the restriction of f to K is continuous.

Deduce from this result that there exists an F,-subset Y of R such that
Y C f(E) and p/(E\ f~1(Y)) = 0.

Remark 4. In other words, Exercise 1 states that every Radon measure
is perfect (the notion of a perfect measure was introduced by Gnedenko and
Kolmogorov). Let us underline that perfect probability measures play an
essential role in the theory of random (stochastic) processes (cf. [212]).

2. Let E be a Baire topological space and let E’ be a topological space
with a countable base.

Demonstrate that, for any mapping f : F — E’ having the Baire prop-
erty, there exists a set D C E satisfying the following relations:

(a) if U is an arbitrary nonempty open subset of E, then the set DN U
is co-meager in U;

(b) the function f|D is continuous.

Infer from (a) and (b) that the restriction of f to some everywhere dense
subset of E is continuous.

3. Let E be an arbitrary normal space.

Show that these two assertions are equivalent:

(a) E is perfectly normal;

(b) for any closed set X C E, there is a continuous function f : E — [0, 1]
such that f~1({0}) = X.

4. Let E be a topological space such that every closed subset of E is a
Gs-set in E. Let M be some class of subsets of E, satisfying the following
three conditions:

(a) the family of all closed subsets of E is contained in M;

(b) if {X,, : m € N} is an increasing (by inclusion) sequence of sets
belonging to M, then the set U{X,, : n € N} belongs to M, too;
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(c) if {Y,, : n € N} is a decreasing (by inclusion) sequence of sets
belonging to M, then the set N{Y,, : n € N} belongs to M, too.

Prove, by applying the method of transfinite induction, that B(E) C M,
i.e., each Borel subset of F belongs to M.

5. Let E be a topological space. Prove, by using the method of transfi-
nite induction, that

(a) for any & < ¢ < wi, the inclusion Ba¢(E,R) C Bac(E,R) is fulfilled;

(b) Ba(E,R) is a vector space over R;

(c)if f € Ba(E,R) and g € Ba(E,R), then f - g € Ba(E,R);

(d) if f € Ba(E,R), then |f| € Ba(E,R);

(e) if f and g belong to Ba(E,R), then

max(f,g) € Ba(FE,R), min(f,g)€ Ba(E,R);

(f) if f and g belong to Ba(E,R) and g(x) # 0 for all = € E, then f/g
also belongs to Ba(E, R);

(g) if a sequence {f, : n € N} C Ba(E,R) is given such that there
exists a pointwise limit f(z) = lim, oo frn(x) for all z € F, then f belongs

to Ba(E,R);
(h) if g € Ba(E,R) is such that ran(g) C ]a,b[ for some open interval
Ja, b[, then for any continuous function ¢ : ]a,b[ — R, the function ¢ o g

belongs to Ba(E, R);

(i) every function belonging to Ba(FE, R) is a Borel mapping from FE into
R; in other words, one has the inclusion Ba(E,R) C B(E,R).

In some cases, the above inclusion can be proper. To see this, equip the
ordinal number wy with its order topology and check that

Ba(wi,R) # B(w1,R).

6*. Let ® be a class of functions acting from [0, 1] into R.
We say that a function h : [0,1]> — R is universal for ® if, for any
function ¢ € ®, there exists a point y = y(¢) of [0, 1] such that

¢(x) = h(z,y) (2 €]0,1)).

By starting with the existence of continuous mappings of Peano type (see
Chapter 1) and applying the method of transfinite induction, show that, for
each ordinal £ < wy, there exists a function he : [0,1]*> — R satisfying the
following two conditions:

(a) he is a Borel mapping;

(b) he is universal for the class Bag([0, 1], R).
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Deduce from this fact that, for any ordinal £ < w1, the set
Bag([0,1], R) \ U{Bac([0,1],R) : ¢ <&}

is not empty (i.e., there are Baire functions of order &) and conclude that
the family of all Baire classes {Bag([0,1],R) : £ < wy} is strictly increasing
by inclusion.

Remark 5. This remarkable result was first obtained by Lebesgue (see,
e.g., [149], [160], [161], [194]).

7. Let X and Y be two complete metric spaces, let A be a subset
of X, and let B be a subset of Y. Suppose also that f : A — B is a
homeomorphism between A and B.

By starting with the result of Lemma 3, show that there exist two sets
A* C X and B* C Y and a mapping f* : A* — B* satisfying these four
relations:

(a) AC A* and B C B

(b) A* is a Gg-subset of X and B* is a Gs-subset of Y

(¢) f* is a homeomorphism between A* and B*;

(d) f* is an extension of f.

Remark 6. This celebrated result was obtained by Lavrentieff [158]
and is known as Lavrentieff’s theorem on extensions of homeomorphisms.
It found numerous applications in topology and, especially, in descriptive
set theory (see, e.g., [149] where this theorem is applied in order to prove
the topological invariance of Borel classes in complete metric spaces).

8. Let [0, 1]¥ denote, as usual, the Hilbert cube (or the Tychonoff cube
of weight w).

By applying the result of Lemma 4, show that if X is a metric space, Z
is a subset of X, and a mapping g : Z — [0,1]* is Borel, then there exist a
set Z* C X and a mapping ¢* : Z* — [0, 1]* satisfying the following four
conditions:

(a) ZC Z%;
(b) Z* is a Borel subset of X;
(c) g* is a Borel mapping;
(d) g* is an extension of g.

9. Give a generalization of Theorem 2 for uncountable Polish spaces.

In other words, prove that if F is an arbitrary uncountable Polish topo-
logical space, then there exists a function f : EF — R such that, for every
set Z C F of cardinality c, the restriction of f to Z is not a Borel mapping.
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10. Demonstrate that any Sierpinski-Zygmund function f : R - R
possesses the following property: for each set X C R with card(X) = c,
the restriction f|X is not monotone on X (use the fact that if g is an
arbitrary monotone partial function acting from R into R, then the set of
all discontinuity points of g is at most countable).

Deduce from this result that, under the Continuum Hypothesis, the
restriction of f to each uncountable set ¥ C R is not monotone on Y (cf.
Exercise 10 from Chapter 4).
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Chapter 9
The cardinality of first Baire class

Let E be a nonempty Polish topological space. In Chapter 2 we were
concerned with the class Baj(F, R) of functions of first Baire class (in short,
Baire one functions), which play a key role in various topics of mathematical
analysis.

Recall, for example, that any real-valued function on E whose set of
discontinuity points is at most countable belongs to this class (see Exercise
13 from Chapter 2).

In particular, if a function g : R — R is such that all discontinuity points
of g are simple, then g € Ba;(R,R).

Indeed, this fact directly follows from the theorem stating that the set
of all simple discontinuity points of any function » : R — R is at most
countable (see Theorem 1 from Chapter 4).

According to the definition of the class Baj(E,R), if a given function f
belongs to Baj(E, R), then there exists a sequence {f,, : n € N} of continu-
ous functions on F such that

f(@) =limp sy fn(z)  (z€E).

Since the class Bag(E,R) of all real-valued continuous functions on E is of
cardinality continuum c¢ and since the equality ¢ = ¢ holds true, one can
easily infer from the definition of Bay(F,R) that

card(Bai(E,R)) = c.

However, the above simple argument substantially relies on the Axiom of
Choice (AC). Moreover, it is not difficult to check that this argument exploits
an uncountable version of AC. So the natural question arises whether it is
possible to establish the equality card(Ba (F,R)) = ¢ within ZF set theory.

The answer to the formulated question turns out to be positive, and here
we intend to give a detailed proof of this quite profound result that goes back
to Baire and Kuratowski (cf. [8], [148], [149]).

In order to carry out our plan, we need several auxiliary notions and facts.

In accordance with our purpose, we will work in ZF set theory. In other
words, all objects, reasonings, and constructions below will be effective. By
the way, we are going to show in this chapter that Alexandrov’s celebrated
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theorem on the topological completeness of all Gs-subsets of a complete met-
ric space is a result of ZF theory.

Lemma 1. Let {(E,,pn) : n € N} be a sequence of complete metric
spaces and let the product set

E=][{E.:neN}

be equipped with the ordinary product topology. Then there exists an effec-
tively defined metric p on E such that

(1) p is compatible with the topology of E, i.e., the topology on E produced
by p coincides with the product topology of E;

(2) (E,p) is a complete metric space.

Proof. We may assume, without loss of generality, that all the given
metrics p, (n € N) are bounded by 1. Indeed, supposing otherwise, we can
define the new equivalent metrics p!, (n € N) by

pn(x,y) = pn(z,y) if pu(z,y) <1, and p),(z,y) = 1if p,(2,y) > 1,

where xz and y are any two points from F,,.
Further, in the standard way we introduce the metric p on E by putting

p(,9) = Y lgrron(en ) in €N} (w € By ).

It is not hard to verify that p is bounded by 1, too, and satisfies conditions
(1) and (2) of the lemma. The reader may carry out all the details of such a
verification.

The following statement is a classical result of Alexandrov (see, e.g., [64],
[107], [149], [202)).

Theorem 1. Let (E,p) be a complete metric space and let X be a Gs-
subset of E. There exists a canonical metric p' on the topological subspace X
of E which induces the topology of X and, in addition, (X, p’) is a complete
metric space.

Proof. Let U be an arbitrary open set in E. In the product space R x F
consider the following set:

Z ={(t,z) : tp(x, E\U) = 1}.

This Z is trivially closed in R x E, so may be regarded as a complete metric
space (by virtue of Lemma 1). Further, the projection

proy :RxE—= E
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restricted to Z turns out to be a bijection between Z and U. Since the
same projection is a continuous and open mapping, we conclude that U is
homeomorphic to Z. Consequently, U is topologically complete. Actually, we
have a canonical complete metric p’ on U produced by the metric on R x E.

Let now X = N{U,, : n € N}, where all U,, (n € N) are open subsets of
E. We may equip every U, with the canonical complete metric p!,. So the
product space

V:H{Un:neN}CEN

is also complete (see again Lemma 1). Let A(EY) denote the diagonal in
the product space EN. Clearly, this diagonal is a closed subset of EN. Now,
the set

X' =V nAEY)

is closed in V' and is homeomorphic to X. This circumstance directly implies
that X is metrizable by a canonical complete metric p’. The proof of Theorem
1 is finished.

Lemma 2. Let (E, p) be a complete separable metric space, {G,, : n € N}
be a sequence of open subsets of E, and let

X =n{G, :n e N} # 0.

Then some point x € X can be indicated effectively.

Proof. Fix a countable base B of the topology of F, consisting of open
balls. We may assume, without loss of generality, that

B={By:keN}

Take the nonempty open set Uy = Gy. Obviously, there exists a least natural
number £(0) such that

Cl(Bk(O)) C Uy, rad(Bk(O)) <1, Bk(O) NX #0,

where cl(-) denotes the closure operation and the symbol rad(Bjg)) stands
for the radius of By -

Then take the nonempty open set Uy = G1 N By g). There exists a least
natural number k(1) for which the relations

Cl(Bk(l)) c Uy, rad(Bk(l)) <1/2, Bk(l) NX #0

hold true. We put Uz = G2 N By(1).

Proceeding by recursion, we get two effective sequences {U,, : n € N} and
{Bi(n) : n € N} of nonempty open sets and open balls, respectively, such
that

Uni1 = Guy1 N By (neN),
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Bk(n) NX#0, Cl(Bk(n)) Cc U,, rad(Bk(n)) < 1/2” (n € N)

Now, there exists a unique point = in N{cl(Byy)) : n € N}, and it is easy to
see that x € X. Lemma 2 has thus been proved.

Lemma 3. Let (E,p) be a complete separable metric space and let G
denote the family of all those nonempty subsets of E which effectively are of
type Gs. Then there exists an effective choice function ® : G — E, i.e., we
have the relation ®(X) € X for any set X € G.

In particular, the domain of ® contains the family of all nonempty closed
subsets of E.

Proof. Actually, this lemma follows from Lemma 2, keeping in mind the
circumstance that every closed subset Y of E' admits a canonical representa-
tion in the form

Y =n{V,(Y):neN\{0}},
where, as usual, V,,(Y)={x € E: p(x,Y) < 1/n}.

In the sequel we also need an effective version of the Tietze-Urysohn

theorem (cf. [59]).

Lemma 4. Let (E,p) be a metric space, F' be a nonempty closed subset
of E, and let g : FF — R be a continuous bounded mapping. Then there
exists a continuous mapping g* : E — R which extends g and for which the
relations

sup,cpg”(z) = sup,cpg(z), inf,erpg”(x) = infepg(x)
are satisfied.

Proof. If g is constant, then there is nothing to prove. So suppose that
f is not a constant function. By using an appropriate affine transformation
of R having the form
t—sat+b (teR),

where a > 0, we may assume without loss of generality that
SuszFg(x) - 25 mfxng(:L“) =1
Now, we define g* : E — R by putting ¢*(x) = g(x) if x € F, and

9(y)p(x,y)
p(x, F)

if x € E\ F. It can be verified (within ZF theory) that the function g* is as
required. The details of this checking are left to the reader.

g (I) = infyeF

The next auxiliary proposition may be treated as a certain separation
principle for two disjoint Gs-sets in a complete separable metric space.
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Lemma 5. Let E be a Polish topological space, X and Y be any two
Gs-subsets of E without common points. Then there exists an effective set
Z C E such that

(1) Z is simultaneously of type F, and of type Gys;

(2) X CZ andY NZ =1.

Proof. Fix a countable base {B, : n € N} of topology of E. We
shall construct by transfinite recursion a certain decreasing (by inclusion)
wi-sequence {Fe : & < w1} of closed subsets of E.

First of all, we put Fy = F.

Suppose that, for an ordinal number £ < wy, the partial family {F : { <
¢} has already been defined.

If ¢ is a limit ordinal, then we simply put Fe = N{Fy : { < ¢}

If £ = n+ 1, then either F,, = () or F,, # 0. In the first case, we put
F¢ = 0. In the second case, we consider the following two sets:

Xyp=XNF, Y,=YNE,
Obviously, both X,, and Y}, are of type Gs in the Polish space F},, and
X,NnYy, =0.

By virtue of the Baire theorem (see Exercise 2 from Chapter 0), one of these
two sets is not everywhere dense in F;. Therefore, there exists a least natural
index n such that B, N F, # () but

B,.NnX,=0 v B,NY,=0.

We then put Fr = F,, \ B,,.

Proceeding in this manner, we finally come to the wi-sequence {F; : £ <
wl}.

Now, according to the Cantor—Baire stationarity principle that is valid
for E within ZF theory (see Exercise 10 of Chapter 2 and Exercise 2 of this
chapter), there exists a least ordinal number « < wy for which F,, = ). Thus,
we may write

E = U{Fg \F§+1 €< Oé}.
Further, let us introduce the notation
E—{¢<a:(F\Fu)NX £0), Z=[0a \E
Z:U{FE\FE+1 2565}, Z/ZU{FE\FE+1 2565/}.
Clearly, we have the relations

ZNnz' =0, zZUuZzZ =E.
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Keeping in mind the method of constructing the sets F¢ (§ < wy), we readily
conclude that X € Z and Y C Z’ (hence Y N Z = (). Exercise 4 for this
chapter shows that both Z and Z’ are effectively of type F,. Lemma 5 is
thus proved.

Lemma 6. Let E be a Polish space and let [ : E — [0,1] be a function of
first Baire class. Then there exists an effective sequence {f, : n € N\ {0}}
of functions on E such that

(1) ran(f,) € {0,1/n,2/n,...,(n—1)/n, 1} for each natural numbern > 1;

(2) all functions f, (n > 1) are of first Baire class;

(3) the sequence {f, :n € N\ {0}} converges uniformly to f.

Proof. Fix a natural number n > 1 and, for an arbitrary natural index
k€ {0,1,2,...,n}, introduce the notation

Xp={ze€E:|f(x)—k/n|<1/n}, Yiy={xe€FE:|f(x)—Fk/n|>2/n}.

Observe that the sets X and Y are of type Gs in E (see Lemma 2 from
Chapter 2). Since X, NYj = (), we may apply to these sets the previous
lemma and effectively find a set Z), C F which is simultaneously of type F,
and of type Gy, and satisfies the relations

X C Zg, ZkﬁYkZ(Z).
Moreover, the equality £ = U{Zy : k € {0,1,2,...,n}} is easily verified.
We now define a function f,, : E — [0, 1] by putting
falx)=k/n  (zv € Zy\U{Z;:i<k})

for k =0,1,2,...,n. Using Lemma 4, it is not difficult to check that f,, is of
first Baire class. Finally, since

|f(z) = fu(2)| <2/n (x € E),
the sequence of functions {f, : n € N\ {0} } uniformly converges to f, which
finishes the proof of Lemma 6.

Lemma 7. Let E be a Polish space and let f : E — [0, 1] be a function of
first Baire class. If ran(f) is finite, then a sequence {¢,, : n € N} of contin-
uous functions from E into [0,1] can be effectively indicated which converges
pointwise to f.

Proof. According to our assumption, ran(f) = {t1,to,...,t,m} C [0,1],
where all ¢; (i = 1,2,...,m) are pairwise distinct. Let us denote

X = f_l(tk) (k e {172, ,m})

All sets X}, are simultaneously of types G5 and F,,. By virtue of Lemma 5 and
Exercise 4 of the present chapter, we infer that all these sets are effectively
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of type F,. Finally, by applying once again Lemma 4, the required sequence
of functions {¢, : n € N} can readily be constructed, and we come to the
desired result.

Lemma 8. Let E be a Polish space, and let {f, : n € N} and {g, :
n € N} be two sequences of continuous functions from E into [0, 1] pointwise
converging to the functions f and g, respectively. Suppose also that

(Ve € E)(|f(z) — g(2)| <a)

for some real a > 0. Then there exists effectively a sequence {h, : n € N}
of continuous functions from E into [0,1], pointwise converging to g and
satisfying the relation

Sup,eplhn(z) — fu(z)| < a (n € N).

Proof. First, for any real-valued function ¢ on E, we need to recall the
notation ¢|%,. Namely, the symbol ¢|* , is an abbreviation for a real-valued
function on E defined by the formula

617 (z) = 6(2) if |6(2)] < a,

9|4 (x) = aif ¢(z) > a,

d|%,(x) = —a if ¢(x) < —a.

Obviously, if ¢ is continuous on F, then ¢|* , is continuous on E, too.

Using the above notation, it suffices to define h,, (n € N) by the equality

hn = fn+ (gn - fn)ltia'

A careful verification of the fact that {h, : n € N} is a required sequence of
functions is left to the reader.

We now are ready to establish the main result of this chapter (within ZF
theory).

Theorem 2. Let E be a Polish space and let f : E — [0,1] be a function
of first Baire class. There exists effectively a sequence of continuous functions
from E into [0, 1], pointwise convergent to f.

Proof. By virtue of Lemma 6, a sequence {f, : m € N} of functions
from E into [0, 1] can be effectively defined, uniformly converging to f and
such that all f,, have finite ranges and are of first Baire class. We may
assume without loss of generality that

(*) |fm+1(‘r) - fm(x)l < 1/2m (CL‘ €k, me N)

For every m € N, there exists effectively a sequence {fy, n : n € N\ {0}} of
continuous functions from F into [0, 1], pointwise convergent to f,, (in this
connection, see Lemma 7).
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We now are going to define by recursion a double sequence
{hmn : meN, ne N\ {0}}
of real-valued continuous functions on E so that
lim, s yochmn(z) = fm(z)  (meN, z € FE),
s 1.0(2) — hn(@)| 1/27 (meN, neN\ {0}, @ € ).
For this purpose, we first put
{hom i1 € N\{0}} = {fon :n € N\ {0}},

Further, suppose that the sequences

{hom i n € NA{O}}, {himin € N\{O}}, -\ {hmn:n € N\ {0}}
have already been constructed. Taking into account (*) and the relations

f(z) = limy i ochmn(z) (2 € E),

fmt1(x) = Hmn—>+00fm+1,n(x) (z € E),

we may apply Lemma 8 to the functions f,, and f,,+1, to a =1/2™, and to
the sequences

{hmn:n € N\{0}}, {fmtin:neN\{0}}.

As a result, we effectively get the sequence {hy41,, : 7 € N\ {0}} of contin-
uous functions from F into [0, 1], such that

limy, 4 o Pmt1,0(2) = frmi1(z) (x € E),
|t 1,0(2) = Ao ()] < 1/27 (n e N\ {0}, z € E).
It remains to demonstrate that
limy, s 4ochnn(z) = f(z) (z€E).

For this purpose, fix a point g € E and take an arbitrary real € > 0. Let a
natural number m be so large that

1/2m71 < /3, | fm(wo) — flwo)| < /3.
Further, choose a natural number ng > m such that

[P (x0) — fn(z0)] <€/3  (n > ng).
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Then, for all natural indices n > ng, we have
|hnn(z0) — f(20)| <
|hn,n(xO)_hn—l,n(x0)|+|hn—l,n(xO)_hn—Zn(xO)|+--'+|hm+1,n(x0)_hm,n(x0)|+

|hm,n(T0) = fm(20)| + [ fm(z0) — f(20)] <

12m b4 1/2m 2 4 4+ 1/2™ +e/34+¢/3<1/2m +2¢/3 <,
which completes the proof.

From Theorem 2 one can easily deduce the following slightly more general
statement (essentially due to Baire).

Theorem 3. Let E be a Polish space and let f € Bay(E,R). Then there
is an effective sequence {f, : n € N} C Bao(E,R) pointwise convergent to

f.

Proof. Let us fix an arbitrary (effective) homeomorphism ¢ : R — ]0, 1]
and consider the function ¢ o f. Obviously, ¢ o f belongs to the first Baire
class and its range is contained in [0, 1]. According to Theorem 2, there exists
an effective sequence

{gn : n € N} C Bao(E, [0,1])
which converges pointwise to ¢ o f. It is now clear that the sequence
{¢7'0g,:n e N} C Bay(E,R)

is also effectively defined and converges pointwise to f. So, the proof of
Theorem 3 is finished.

Remark 1. It follows from the above theorem that, for a nonempty
Polish space F, the equality

card(Ba1(E,R)) = ¢

holds true effectively, i.e., within ZF theory.

Remark 2. A radically different situation is for the second Baire class
Bas(E,R). Indeed, if E is a nonempty Polish space, then the equality

card(Ba2(E,R)) =c¢

can be established in ZFC set theory without any difficulties. However, even
the inequality
card(Baz(R,R)) < ¢

cannot be proved within the framework of ZF & DC theory, because it
implies the existence of a Lebesgue nonmeasurable subset of R (in this con-
nection, see Exercise 23 from Chapter 10).
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EXERCISES

1. Let E be a Polish topological space and let X be a closed subset of E.

Indicate effectively a countable subset of X which is everywhere dense in
X.

For this purpose, use Lemma 3 of the present chapter.

2. Let E be an arbitrary topological space with a countable base.

Work in ZF theory and verify that the Cantor-Baire stationarity principle
holds true for E in the following form:

There exists no strictly decreasing family {F¢ : £ < w1} of nonempty
closed subsets of F.

3. Check in detail that the function g* defined in the proof of Lemma 4
is a continuous extension of g with the required properties.

4*. Preserving the notation of the proof of Lemma 5, show that the ordinal
« is effectively equinumerous with some subset of N, so is at most countable.

For this purpose, take any ordinal £ < « and find the least n(§) € N
such that B,y N Fe # () and By, ¢) N Feqq = (0. Then infer that the mapping
& —n(f) (€ < a) is injective.

Keeping in mind this result and taking into account the fact that all sets
Fe \ Feqq (£ < «) are effectively of type F,, conclude that both sets Z and
7' in Lemma 5 are effectively of type F, too.

5. Let E be an arbitrary nonempty topological space.

Show that the family D(F) of all those sets in E, which simultaneously
are of type Gs and of type F,, forms an algebra with respect to the standard
set-theoretical operations.

Check also that, in general, D(E) need not to be a o-algebra (for example,
D(R) is not a o-algebra).

6*. Let F be an arbitrary uncountable Polish topological space.
Work in ZFC theory and deduce the equality

card(Baz(E,R) \ Bai1(E,R)) = c.

7. Let a sequence {f, : n € N} of polynomials over R be pointwise
convergent on the unit segment [0, 1] and let the degrees of all f,, (n € N)
not exceed a fixed natural number k.

Is it true that the function f = lim,,_, ;o f5 is also a polynomial of degree
less than or equal to k7
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Chapter 10
Lebesgue nonmeasurable functions and
functions without the Baire property

This chapter is devoted to some well-known constructions of a function
acting from R into R and nonmeasurable in the Lebesgue sense (respec-
tively, of a function acting from R into R and lacking the Baire property).
Obviously, the existence of such a function is equivalent to the existence of a
subset of R nonmeasurable in the Lebesgue sense (respectively, of a subset
of R without the Baire property). Since the fundamental concept of the
Lebesgue measure on R (respectively, the concept of the Baire property)
was introduced, it has been extremely useful in various problems of math-
ematical analysis. The natural question arose whether all subsets of R are
measurable in the Lebesgue sense (respectively, whether all subsets of R pos-
sess the Baire property). Very soon, two essentially different constructions
of extraordinary point sets in R were discovered which gave simultaneously
negative answers to these two questions. The first construction is due to
Vitali [272] and the second one was carried out by Bernstein [19]. Both of
them were heavily based on an uncountable form of the Axiom of Choice,
so it was reasonable to ask whether it is possible to construct a Lebesgue
nonmeasurable subset of R (or a subset of R without the Baire property)
by using some weak forms of the Axiom of Choice which are enough for
most domains of classical mathematical analysis (for instance, the Axiom
of Dependent Choices). Almost all outstanding mathematicians working
at that time in mathematical analysis and particularly in the theory of real
functions (Borel, Lebesgue, Hausdorff, Luzin, Sierpinski, etc.) believed that
there is no effective construction of a Lebesgue nonmeasurable subset of R.
However, only after long-term developments in mathematical logic and ax-
iomatic set theory and, especially, after the creation (in 1963) of the forcing
method by Cohen, did it become possible to establish the needed result. We
shall return to this theme in our further considerations and touch upon some
related problems that are also interesting from the logical point of view. But
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first, we wish to discuss more thoroughly analytic aspects of the problem of
the existence of Lebesgue nonmeasurable point sets (respectively, of point
sets without the Baire property).

Let us indicate one important common feature of Lebesgue measurable
sets and of sets with the Baire property. We shall demonstrate that not
all subsets of R have the above-mentioned feature. Obviously, such an
approach will give us the existence of required bad subsets of R.

In order to carry out this plan, we first introduce the following definition.

Let X be a subset of R. We say that X has the Steinhaus property if
there exists a real € > 0 such that

(Vhe R)(|h| <e= (X +h)NX #0D).

In other words, a set X C R has the Steinhaus property if the cor-
responding difference set X — X = {a’ —2” : 2/ € X, 2/ € X} is a
neighborhood of point 0 € R.

It turns out that, as a rule, all good subsets of R are either of Lebesgue
measure zero, or of first category, or have the Steinhaus property. In this
connection, it is reasonable to indicate here that Steinhaus himself observed
that all Lebesgue measurable sets on R with strictly positive measure have
his property (see [261]). Some years later, it was also established that an
analogous result is true for second category subsets of R possessing the
Baire property.

Let X\ denote, as usual, the standard Lebesgue measure on R.

We now formulate and prove the following classical result.

Theorem 1. Let X be a subset of R satisfying at least one of these two
assumptions:

(1) X € dom(X) and A\(X) > 0;

(2) X € Ba(R) \ K(R).

Then X has the Steinhaus property.

Proof. Suppose first that assumption (1) holds. Let z be a density
point of X (see Theorem 4 from Chapter 0) and let ]a, b be an open interval
containing x, for which we have A(X N Ja, b]) > 2(b—a)/3. Obviously, there
exists a real € > 0 such that

(Vvh € R)(|h| <= A]a+h,b+h[ U Ja,b]) < 4(b—a)/3).
Take an arbitrary h € R with |h| < e. We assert that

(X+h)NX#0D.
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Indeed, assuming for a while that (X + h) N X = (), we must have
AJa +h,b+h[ U Ja,b]) > AM((X N Ja,b]) +h) U (X N Ja,b]) =

2A(X N Ja,b]) > 4(b—a)/3,

which is impossible. Thus X has the Steinhaus property.

Suppose now that assumption (2) holds. Then X can be represented in
the form X = UA X, where U is a nonempty open set in R and X; is a
first category subset of R. Evidently, there exists a real € > 0 such that

(Vhe R)(|h| <e= (U+h)NU #0).
Let us fix any h € R with |h| < e. It is easy to check the inclusion
(U+n)NnU)\ (X1 +h)UX ) C(X+h)NX.

Taking account of the fact that (U 4+ h) N U is a nonempty open subset of
R and (X7 4+ h) U X; is a first category subset of R, we infer that

(U+h)NU)\ (X1 +h)UX;p) #£0.

Consequently, we obtain (X + h) N X # (), and this finishes the proof of
Theorem 1.

The following statement is an easy consequence of Theorem 1 but, some-
times, is more useful in practice.

Theorem 2. Let X and Y be subsets of R such that at least one of
these two conditions holds:

(1) {X,Y} C dom(\), \M(X) >0, \(Y) > 0;

(2) {X,Y} C Ba(R)\ K£(R).

Then the vector sum X +Y ={z+y : x € X, y € Y} has nonempty
mterior.

Proof. Clearly, under assumption (1), there exists an element ¢ € R
such that A(X +¢) NY) > 0. Actually, this relation follows from the
metrical transitivity of the measure A (also, from the Lebesgue theorem on
density points).

Similarly, under assumption (2), there exists an element r € R such that

(X +7)NY € Ba(R)\ K(R).

In fact, here we have an analogue of the metrical transitivity for the Baire
property.
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Let us put Z = (X +¢)NY in the first case, and Z = (X +7)NY in
the second one.

It suffices to show that the set Z + Z has nonempty interior. If Z is
symmetric with respect to zero, then we may directly apply Theorem 1.
Generally, we can find z € R such that A((Z 4+ z) N (—=Z)) > 0 in the first
case, and (Z +2z)N(—Z) € Ba(R)\ K(R) in the second one. Further, define
7' =(Z+2z/2)N(—Z — z/2). The set Z’' is symmetric with respect to zero
and Z' C Z + z/2. Moreover, we see that A(Z') = A(Z+2)N(=Z)) > 0 in
the first case, and Z’ € Ba(R)\ L(R) in the second one. Applying Theorem
1 to Z" and taking into account the relation

72 -7 =72 +7' CcZ+7Z+z,
we come to the required result.

Exercises 1 and 2 for this chapter show that Theorems 1 and 2 admit
analogues in much more general situations.

Now, we are ready to present the first classical construction of a subset
of the real line, nonmeasurable in the Lebesgue sense and without the Baire
property. As mentioned earlier, this construction is due to Vitali (see [272]).

Let us consider a binary relation V(z,y) on R defined by the formula

reR&yeR&r—yeQ,

where Q denotes, as usual, the set of all rational numbers. Since Q is a
subgroup of the additive group (R,+), we infer that V(z,y) is an equiva-
lence relation on R. Consequently, we obtain the partition of R canonically
associated with V(x,y).

This partition is usually called the Vitali partition of R and will be
denoted by R/Q.

Any selector of the Vitali partition is called a Vitali set in R.

Theorem 3. There exist Vitali subsets of R. If X is an arbitrary Vitali
subset of R, then X is Lebesque nonmeasurable and does not possess the
Baire property (equivalently, the characteristic function of X is Lebesgue
nonmeasurable and does not possess the Baire property).

Proof. The existence of Vitali sets follows directly from the Axiom of
Choice applied to the Vitali partition (since R/Q is uncountable, here a
certain uncountable form of AC should be utilized). Now, let X be a Vitali
set and suppose for a moment that X is either Lebesgue measurable or
possesses the Baire property. Then, keeping in mind the relation

R=U{X+¢q : qeQ},
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we infer that X must be of strictly positive measure (respectively, of second
category). But this immediately yields a contradiction. Indeed, for each
rational number g # 0, we have (X + ¢) N X = (), because X is a selector
of R/Q. Here ¢ can be taken arbitrarily small. In other words, we see that
our X does not have the Steinhaus property. This contradicts Theorem 1
and finishes the proof of Theorem 3.

We thus obtained that Vitali sets are very bad from the points of view
of the Lebesgue measure and Baire property. However, these sets may be
rather good for other nonzero o-finite invariant measures given on R. In this
connection, see Exercise 3. On the other hand, Exercise 4 shows that any
Vitali set remains nonmeasurable with respect to every translation invariant
extension of the Lebesgue measure \.

It is not hard to see that the argument used in the Vitali construction
heavily relies on the assumption of the invariance of the Lebesgue measure
A with respect to translations of R. This argument does not work for a
nonzero o-finite measure p on R which is only quasi-invariant (i.e., u is
defined on a o-algebra of subsets of R, invariant under translations, and
the o-ideal of all p-measure zero sets is preserved by translations, too). So
the following question arises: how to prove the existence of nonmeasurable
sets with respect to such a measure . We shall consider this question
in the next chapter of the book. Namely, we shall show therein that a
more general algebraic construction is possible which yields the existence of
nonmeasurable sets with respect to p. The main role in that construction
will be played by so-called Hamel bases of R.

Now, we want to turn our attention to another classical construction of
a Lebesgue nonmeasurable set (and of a set without the Baire property). As
pointed out earlier, this construction is due to Bernstein (see [19]). First, let
us introduce one useful notion closely related to the Bernstein construction.

Let E be a topological space and let X be a subset of F.

We say that X is totally imperfect in F if X contains no nonempty
perfect subset of F.

We say that X is a Bernstein subset of E if X and E \ X are totally
imperfect in E. Equivalently, X is a Bernstein subset of F if, for each
nonempty perfect set P C E, we have PN X # () and PN (E\ X) # 0.

It immediately follows from this definition that X C FE is a Bernstein
set if and only if its complement F \ X is a Bernstein set.

Clearly, each subset of R with cardinality strictly less than the cardi-
nality of the continuum c is totally imperfect. The question concerning the
existence of totally imperfect subsets of R, having cardinality c, turns out
to be nontrivial. For its solution, we again need an uncountable version of
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the Axiom of Choice (cf. Exercise 5).

There are many examples of totally imperfect subsets of the Euclidean
space R". A wide class of such sets was introduced and investigated by
Marczewski (see [263]).

Let E be a Polish topological space and let X be a subset of E.

We say that X is a Marczewski subset of F if, for each nonempty perfect
set P C E, there exists a nonempty perfect set P’ C F such that P’ C P
and P'NX = .

It immediately follows from this definition that every Marczewski set
is totally imperfect in E, and that any subset of a Marczewski set is a
Marczewski set, too. Also, it can easily be observed that any set Y C F with
card(Y') < c is a Marczewski set. Indeed, let us take an arbitrary nonempty
perfect set P C E. Then, as we know (cf. Exercise 14 from Chapter 1),
there exists a disjoint family {P; : i € I} consisting of nonempty perfect
sets in F and satisfying the relations card(I) = ¢ and (Vi € I)(P; C P).
Now, because of card(Y) < card(I), it is clear that there exists at least one
index ig € I such that P,, N Y = (), and thus Y is a Marczewski set.

Let us recall the classical result of Alexandrov and Hausdorff stating that
every uncountable Borel set in a Polish topological space contains a sub-
set homeomorphic to the Cantor discontinuum (hence contains a nonempty
perfect subset). Taking this result into account, we can give another, equiv-
alent, definition of Marczewski sets.

Namely, we may say that a set X lying in a Polish space E is a Mar-
czewski set if, for each uncountable Borel subset B of F, there exists an
uncountable Borel set B’ C E such that B C B and B'NX = ().

In some situations, the second definition is more convenient. For in-
stance, let £y and Es be two Polish spaces and let f : F4 — FE5 be a Borel
isomorphism between them. Then, for a set X C Ej, the following two
assertions are equivalent:

(1) X is a Marczewski set in Ey;

(2) f(X) is a Marczewski set in Fs.

In other words, the Borel isomorphism f yields a one-to-one correspon-
dence between Marczewski sets in the spaces £y and F5. This fact is helpful
in many situations. For instance, suppose that we need to construct a Mar-
czewski subset of F; having some additional properties which are invariant
under Borel isomorphisms. Sometimes, it turns out that such a set can
much more easily be constructed in Es. Let us denote it by X’. Then we
apply the Borel isomorphism f~! to X’ and obtain the required Marczewski
set f~1(X’) in the space E.

Later, we shall demonstrate the usefulness of this idea. Namely, we
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shall show that there exist Marczewski subsets of R nonmeasurable in the
Lebesgue sense (respectively, without the Baire property).

One simple (but important) fact concerning Marczewski sets is presented
in the next statement.

Lemma 1. Let {X; : k < w} be a countable family of Marczewski
subsets of a Polish topological space E. Then U{X}, : k < w} is a Marczewski
set, too. In particular, if the space E is uncountable, then the family of all
Marczewski subsets of E forms a o-ideal in the Boolean algebra of all subsets
of E.

Proof. Fix a nonempty perfect set P C E. Since X is a Marczewski
set, there exists a nonempty perfect set Py C E such that

Py C P, PQﬁXOZ(Z), diam(P0)<1.

Further, because X; is a Marczewski set, too, there exist nonempty perfect
sets Pyo C E and Py; C FE such that

Poo C Py, Py C Py, diam(Poo) < 1/2, diam(P01) < 1/2,
PonXi =0, PnunXi=0, PyoNPo =0
Proceeding in this manner, we will be able to define a dyadic system
{Pj1~~~jk : jl = 07 j2 € {07 1}7 "'7jk S {07 1}7 1 S k< W}
of nonempty perfect sets in ¥ whose diameters converge to zero, and
Pjr.jvi € Pjrger Piawo NPy g =0,
P i NXp1 =0
for each natural number k£ > 1. Now, putting
Dy = U{le---jk = 07j2 € {Oa 1}7 IS {07 1}}5
D=n{D : 1<k <w},
we obtain a nonempty perfect set D C P satisfying the relation
DN (U{Xy : k<w}) =0.

This shows that U{X} : k < w} is a Marczewski subset of E, and the proof
is finished.
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Remark 1. Lemma 1 shows that, in an uncountable Polish topological
space E, the family of all Marczewski subsets of E forms a o-ideal. It
is usually called Marczewski’s o-ideal in E and plays an essential role in
classical point set theory (cf. [31]). As mentioned above, Marczewski subsets
of E can be regarded as a certain type of small sets in E. In our further
considerations, we shall also deal with some other types of small sets which
generate proper o-ideals in E. For instance, we shall deal with the o-ideal
generated by all Luzin subsets of E = R (respectively, by all Sierpinski
subsets of R). In addition, we shall consider the o-ideal of so-called universal
measure zero subsets of R and the o-ideal of strong measure zero subsets
of R. Various properties of these subsets will be discussed in subsequent
chapters of the book (notice that valuable information about different kinds
of small sets in Polish spaces can be found in [31], [149], [184], [207], and
[283]).

Let us return to Bernstein sets. We now formulate and prove the classical
Bernstein result on the existence of such sets.

Theorem 4. There exists a Bernstein subset X of R. This X is
Lebesgue nonmeasurable and does not possess the Baire property (equiva-
lently, the characteristic function of X is Lebesgue nonmeasurable and does
not possess the Baire property).

Proof. Let a denote the least ordinal for which card(a) = c¢. We know
that the family of all nonempty perfect subsets of R is of cardinality c. So
we may denote this family by {P: : £ < a}. Moreover, we may assume
without loss of generality that each of the two partial families

{P¢: & <a, {isaneven ordinal}, {P::¢ <a, £ is an odd ordinal}

also consists of all nonempty perfect subsets of R. Now, applying the method
of transfinite recursion, we define an a-sequence {z¢ : £ < a} C R of points
satisfying the following two conditions:

(1) if € < ¢ < a, then z¢ # x¢;

(2) for every £ < «, we have z¢ € P.

Suppose that, for 8 < «, the partial -sequence {z¢ : £ < 8} has already
been defined. Take the set Pz. Obviously,

card(Pg) = ¢, card({ze : £ < B}) <card(f) < c.

Hence we can write Pg \ {z¢ : £ < S} # 0. Choose an arbitrary element
x from the above-mentioned nonempty difference of sets and put zg = x.
Continuing in this manner, we will be able to construct the required family
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{z¢ : £ < a} of points of R, satisfying conditions (1) and (2). Further, we
put
X ={z¢ : £ <a, £isan even ordinal number}.

It immediately follows from our construction that X is a Bernstein subset
of R (because both sets X and R\ X are totally imperfect in R).

It remains to demonstrate that X is not Lebesgue measurable and does
not possess the Baire property.

Suppose first that X is measurable in the Lebesgue sense. Then the set
R\ X is Lebesgue measurable, too, and at least one of these two sets must
be of strictly positive measure. We may assume without loss of generality
that A(X) > 0. Then a well-known regularity property of A implies that
there exists a closed set F' C R contained in X and also having strictly
positive measure. Because A is a diffused measure, we obtain card(F) > w
and hence card(F') = ¢. Denote by Fp the set of all condensation points of
F'. Obviously, Fj is a nonempty perfect subset of R contained in X. But
this contradicts the circumstance that X is a Bernstein set in R.

Suppose now that X possesses the Baire property. Then the set R\ X
possesses the Baire property, too, and at least one of these two sets must be
of second category. We may assume without loss of generality that X is of
second category. Consequently, we have a representation of X in the form

X=VAY =(V\Y)U (Y \V),

where V' is a nonempty open subset of R and Y is a first category subset of
R. Applying the classical Baire theorem, we see that the set V'\ Y contains
an uncountable Gs-subset of R. This immediately implies that X contains
also a nonempty perfect subset of R (homeomorphic to the Cantor space),
which again contradicts the fact that X is a Bernstein set in R. Theorem 4
is thus proved.

A result much more general than Theorem 4 is presented in Exercises 7
and 8 of this chapter, and Exercise 9 yields a characterization of Bernstein
subsets of Polish spaces in terms of topological measure theory.

All the constructions presented above were concerned with certain point
sets either nonmeasurable in the Lebesgue sense or without the Baire prop-
erty. The existence of such sets trivially implies the existence of real-valued
functions either nonmeasurable in the Lebesgue sense or without the Baire
property. We now wish to consider one direct construction of a Lebesgue
nonmeasurable function acting from R into R. An analogous construction
can be carried out for the Baire property instead of Lebesgue measurability.

In our further considerations, we denote by the symbol Ay the standard
two-dimensional Lebesgue measure on the Euclidean plane R? = R x R.
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Clearly, Ao is the completion of the product measure A ® A where A\ denotes,
as usual, the standard Lebesgue measure on R.

We recall that a subset X of R? is Ao-thick (or Ag-massive) in R? if, for
every Ag-measurable set Z C R? with \2(Z) > 0, the relation X N Z # ()
holds true.

In other words, X is Ao-thick in R? if and only if the equality

(A2)(R*\ X) =0

is satisfied, where the symbol (A2). denotes the inner measure canonically
associated with As.

Let us observe that if a subset X of R? is As-measurable and As-massive
simultaneously, then it is of full Ap-measure, i.e., Ao(R?\ X) = 0. Thus, if
we a priori know that a set X C R? is not of full A\y-measure but is A-thick,
then we can immediately conclude that X is not Ay-measurable.

The next statement (essentially due to Sierpinski) shows that there are
functions acting from R into R whose graphs are Ao-thick subsets of the
plane R2.

Theorem 5. There exists a function f : R — R whose graph is a
A\o-thick subset of R%. Consequently, the following two assertions are true:

(1) the graph of f is not a Aa-measurable subset of R?;

(2) f is not a A\-measurable function.

Proof. Let a be the least ordinal number of cardinality continuum.
Consider the family {B¢ : € < a} consisting of all Borel subsets of R? hav-
ing strictly positive Ago-measure. We are going to construct, by transfinite
recursion, a family of points {(z¢,y¢) : € < a} C R? satisfying these two
conditions:

(a) if € < ¢ < @, then z¢ # x¢;

(b) for each £ < «, the point (z¢,ye) belongs to Be.

Suppose that, for an ordinal 8 < «, the partial family {(z¢,ye) : € < S}
of points of R? has already been defined. Let us take the set Bs. Applying
the classical Fubini theorem to Bg, we see that the set

X,g = {ac eR : )\(BB(.’L')) > 0}

is A-measurable and of strictly positive measure. Consequently, Xg is of
cardinality c, and there exists a point € Xz distinct from all the points
ze (§ < B). We put g = x. Then we choose an arbitrary point y from
the set Bg(z) and put yg = y. Proceeding in this manner, we will be able
to construct the required family {(z¢,ve) : € < a}. Now, it follows from
condition (a) that the set F' = {(w¢,ye) : € < a} can be regarded as the
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graph of some partial function acting from R into R. We extend arbitrarily
this partial function to a function acting from R into R and denote the
latter function by f. Then condition (b) implies that the graph of f is
Ao-thick in R2.

Since there are continuum many pairwise disjoint translates of this graph
in R?, we conclude that the graph is not of full Ao-measure and hence it is
not a \g-measurable subset of R2.

Finally, the function f is not A-measurable. Indeed, otherwise the graph
of f would be a Ay-measure zero subset of R?, which is impossible. This
completes the proof of the theorem.

Some generalizations of the above result are presented in Chapter 14.

If we deal with a class of subsets of R which are small in a certain sense,
then, as a rule, it is not easy to establish the existence of a set belonging
to this class and nonmeasurable in the Lebesgue sense (or lacking the Baire
property).

More precisely, suppose that a o-ideal Z of subsets of R is given. Then
the following natural question can be posed: does there exist at least one set
X € 7 nonmeasurable in the Lebesgue sense or without the Baire property?
Obviously, the answer to this question depends on the structure of Z and
simple examples show that the answer can be negative.

However, let us consider the two classical o-ideals:

Z(A\) = the o-ideal of all A-measure zero subsets of R;

K(R) = the o-ideal of all first category subsets of R.

These two o-ideals are orthogonal, i.e., there exists a partition {A, B}
of R such that A € Z(\) and B € L(R).

The reader can verify this simple fact, which immediately implies the
existence of a Lebesgue nonmeasurable set belonging to £(R) and the ex-
istence of a Lebesgue measure zero set without the Baire property. Indeed,
let X be an arbitrary Bernstein subset of R. Then, putting Xg = AN X
and X; = BN X, it is easy to check that

(1) Xo € Z(\) and Xy does not possess the Baire property;

(2) X; € K(R) and X is not measurable in the Lebesgue sense.

A more general result is presented in Exercise 16.

Returning to the question formulated above, we wish to consider it more
thoroughly for the Marczewski o-ideal in R. In other words, it is natural
to ask whether there exist Marczewski subsets of R nonmeasurable in the
Lebesgue sense (or without the Baire property). This problem was originally
raised by Marczewski (see [263]). The solution to it was independently
obtained by Corazza [53] and Walsh [274]. We would like to present their
result here.
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First of all, we need one auxiliary proposition useful in many situations.
The proof of this proposition is very similar to the argument utilized in the
proof of Theorem 5.

Lemma 2. Let {Z; : j € J} be a family of subsets of the plane R?,
satisfying the following two conditions:

(1) card(J) < ¢;

(2) for each j € J, the set of all x € pry(Z;) for which card(Z;(z)) = ¢
is of cardinality c.

Then there exist a set-valued mapping F : J — P(R) and an injective
family {x; : j € J} C R such that, for an arbitrary j € J, the equalities
F(j) = Zj(z;) and card(F(j)) = ¢ hold true.

Proof. Obviously, we may assume without loss of generality that the set
J is of cardinality c. Also, we can identify J with the least ordinal number
a such that card(«) = ¢. Now, we are going to define a set-valued mapping
F and a family {z¢ : £ < a} by the method of transfinite recursion.

Suppose that, for an ordinal 8 < «, the partial families {F(§) : £ < 8}
and {z¢ : & < B} have already been constructed. Consider the set Zg.
According to our assumption, the set of all those z € pry(Z3) for which
card(Zs(x)) = c is of cardinality continuum. Because

card({z¢ : £ < fB}) <c,
there exists a point € R such that

(V€ < B)(x # x¢), card(Zs(z)) =c.

Therefore, we can put F(8) = Zg(z) and zg = .
Proceeding in this way, we will be able to define F' and {z¢ : £ < a}
with the required properties. Lemma 2 has thus been proved.

Starting with the previous lemma, it is not difficult to establish the
following statement.

Theorem 6. There exists a Marczewski subset of R? nonmeasurable in
the Lebesgue sense and lacking the Baire property.

Proof. Let o be again the least ordinal number with card(a) = ¢ and
let {Z¢ : € < a} denote the family of all Borel subsets of R? with strictly
positive Ag-measure. Applying Lemma 2 to this family, we can find a set-
valued mapping F and an injective family {z¢ : £ < a} of points of R
with the corresponding properties. Let now {P : £ < a} be the family of
all nonempty perfect subsets of R2. For each 8 < «, we put

yp € F(B) \ U{Pe(wg) : £ < B, card(Pe(zp)) < w}.
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Notice that ys is well-defined because of the equality card(F(3)) = c.

Let us check that Dy = {(z¢,ye) : £ < a} is a Marczewski set non-
measurable with respect to As. Indeed, Dy may be regarded as the graph
of a certain partial function acting from R into R. From the construction
of Dy we have that Dy is also a Ap-thick subset of R?. Consequently (cf.
the proof of Theorem 5), we can assert that Dy is nonmeasurable in the
Lebesgue sense. It remains to show that Dy is a Marczewski set. In order
to do this, take an arbitrary nonempty perfect subset P of R?. We must
verify that P contains a nonempty perfect set whose intersection with Dy
is empty. If there exists at least one point x € R for which card(P(z)) = c,
then there is nothing to prove. Suppose now that

(Vz € R)(card(P(z)) < w).

For some 3 < o, we have P3 = P. Then, taking into account the definition
of ye (€ < @), we get

card(Do N Pg) < card(f) +w < c.

The latter relation easily implies that there exists a nonempty perfect subset
of P having no common points with Dy.

In a similar manner, starting with the family of all those Borel subsets
of the plane R? that do not belong to the o-ideal I(R?), we can construct
a Marczewski set D; C R? thick in the category sense and coinciding with
the graph of a partial function acting from R into R. Then it is not hard
to see that D = Do U D is a Marczewski set in R? nonmeasurable in the
Lebesgue sense and without the Baire property. This finishes the proof of
Theorem 6.

Now, it is not difficult to infer from Theorem 6 the existence of Mar-
czewski subsets of R nonmeasurable in the Lebesgue sense (respectively,
without the Baire property). For this purpose, consider a Borel isomor-
phism ¢ : R — R2. It is a well-known fact that ¢ can be chosen in such a
way that, simultaneously, ¢ will be an isomorphism between the measures
A and \y. Therefore, if X is a A\p-nonmeasurable Marczewski subset of R?,
then ¢~!(X) is a A-nonmeasurable Marczewski subset of R.

Analogously, a Borel isomorphism ¢ can be chosen in such a way that
it will preserve the Baire category of sets (consequently, the Baire property
of sets). So, if X is a Marczewski subset of R? without the Baire property,
then ¢~1(X) is a Marczewski subset of R without the Baire property.

A stronger result in this direction is presented in Exercise 18.
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One more example of a Lebesgue nonmeasurable function acting from
R into R, which also does not have the Baire property, can be obtained by
using some results of Chapter 8.

Let us recall the theorem of Sierpinski and Zygmund proved in Chapter
8 and stating that there exists a function f : R — R satisfying the following
condition: for each subset X of R with card(X) = c, the restriction f|X is
not continuous on X.

Actually, this condition implies that f is not Lebesgue measurable and
does not possess the Baire property.

Indeed, suppose for a moment that f has the Baire property. Then,
according to a well-known theorem (see, e.g., [149], [202] or Exercise 13 from
Chapter 0), we can find an everywhere dense Gs-subset A of R such that
f]A is continuous. Obviously, card(A4) = ¢, and we obtain a contradiction
with the fact that f is a Sierpinski—Zygmund function.

Further, let us demonstrate that f is not measurable in the Lebesgue
sense. We will prove a much more general result asserting that f is not
measurable with respect to the completion of any nonzero o-finite diffused
Borel measure on R. Let p be such a measure and let 1/ denote the com-
pletion of p. Because the analogue of Luzin’s classical theorem holds true
for ', we can find a closed subset B of R with u/(B) > 0 such that the
restricted function f|B is continuous. Taking account of the diffusedness
of 1/ and of the inequality p/(B) > 0, we infer that B is uncountable and
hence card(B) = c. This yields again a contradiction with the fact that f
is a Sierpinski—Zygmund function.

Concluding this chapter, we wish to make several remarks about logical
aspects of the question concerning the existence of a Lebesgue nonmeasur-
able subset of R (of a subset of R without the Baire property). Namely,
in 1970, Solovay published his famous article [258] where he pointed out
a model of ZF & DC in which all subsets of the real line are Lebesgue
measurable and possess the Baire property. However, the existence of such
a model was based on the assumption of the existence of an uncountable
strongly inaccessible cardinal number and this seemed to be a weak side
of the above-mentioned result. But, some time later, Shelah showed in his
remarkable work [228] that a large cardinal appeared here not accidentally.
More precisely, he established that

(1) there are models of ZF & DC in which all subsets of R possess the
Baire property;

(2) the existence of a model of ZF & DC in which all subsets of R are
Lebesgue measurable implies the existence of a large cardinal.

Solovay constructed also another model of ZFC set theory in which
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all projective subsets of R are Lebesgue measurable and possess the Baire
property (see [258]). In this connection, it is reasonable to recall that in the
Constructible Universe of Godel L there are projective subsets of R (even
belonging to the class Pr3(R)) which are not Lebesgue measurable and do
not have the Baire property (for more details, see, e.g., [18], [97], [198]).

From among many other results connected with the existence in R of
sets nonmeasurable in the Lebesgue sense (respectively, of sets without the
Baire property), we want to point out the following ones.

1. Kolmogorov showed in [139] that the existence in the theory ZF & DC
of a universal operation of integration for all Lebesgue measurable functions
acting from [0, 1] into R implies the existence of a Lebesgue nonmeasurable
function acting from R into R. A similar result is true (in the same theory)
for a universal operation of differentiation.

So that the two fundamental operations of mathematical analysis (i.e.,
integration and differentiation) lead directly to real-valued functions on R
which are nonmeasurable in the Lebesgue sense. This result seems to be in-
teresting and important from the point of view of foundations of real analy-
sis. In Chapter 22, we shall present some statements concerning generalized
derivatives which are closely related to the above-mentioned Kolmogorov
result (in this context, see also Chapter 12).

2. Sierpinski proved that the existence of a nontrivial ultrafilter in the
Boolean algebra of all subsets of w implies (within ZF & DC theory) the
existence of a subset of R nonmeasurable in the Lebesgue sense and without
the Baire property.

The proof of this result can be found, e.g., in [248] (see also [43]).

3. Shelah and Raisonnier (see [228], [210]) established that the implica-
tion

w1 < ¢ = there exists a Lebesgue nonmeasurable set on R

holds true in ZF & DC theory.

The proof of this fact given in [210] is essentially based on some deep
combinatorial properties of so-called rapid filters in w (the notion of a rapid
filter was first introduced by Mokobodzki [187]).

4. Pawlikowski showed in his short paper [204] that the Hahn-Banach
theorem on extensions of partial linear continuous functionals implies (in
ZF & DC theory) the famous Banach—Tarski paradox and, hence, implies
the existence of a Lebesgue nonmeasurable subset of R.

Various topics related to the Banach—Tarski paradox are discussed in the
extensive monograph [273]. In particular, certain sections of this monograph
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are specially devoted to profound relationships between equidecomposability
theory and the existence of Lebesgue nonmeasurable subsets of R.

5. Roslanowski and Shelah have proved in their joint work [218] that
there is a model of ZFC theory in which, for every function f : R — R,
there exists a set X C R nonmeasurable in the Lebesgue sense and such
that the restriction f|X is continuous.

It is useful to compare this result with the existence of a Sierpinski—
Zygmund function (see Chapter 8).

Some other facts concerning the existence of nonmeasurable sets and of
sets without the Baire property are presented in [1], [10], [40], [42], [47],
[67], [83], [90], [108], [109], [115], [116], [127], [129], [152], [192], [202], [224],
[237], [242], [256], [257], [270].

EXERCISES

1. Let (G, -) be an arbitrary topological group and let X be a subset of
G such that X € Ba(G) \ £(G).

Using the Banach result on first category open sets (see Exercise 30
from Chapter 0), show that the set X - X! ={z-y71:2 € X, y € X}
is a neighborhood of the neutral element of G (this statement is sometimes
called the Banach-Kuratowski—Pettis theorem; see, e.g., [107], [149]).

Deduce from this result that if A and B are any two subsets of G such
that {4, B} C Ba(G) \ K(G), then theset A-B={a-b:a € A, be B}
has nonempty interior.

2. Let (G, ) be a o-compact locally compact topological group with the
neutral element e and let ¢ be the left invariant Haar measure on G. Denote
by p’ the usual completion of p and let X be an arbitrary p/-measurable
subset of G.

Starting with the fact that p is a Radon measure, prove that

limge ¢/ ((9-X)NX) = p/(X).

In particular, if ¢/(X) > 0, then there exists a neighborhood Ule) of e
such that
(Vg € U(e))(W'((g - X) N X) > 0)

and, consequently,
(Vg € U(e))((g- X) N X #0).

Conclude from this fact that if A and B are any two u/-measurable
subsets of G with p/(A) > 0 and p/(B) > 0, then the set A- B has nonempty
interior.
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3*. Prove that there exists a measure i on the real line R, satisfying the
following five conditions:

(a) p is a nonzero nonatomic complete o-finite measure invariant under
the group of all isometric transformations of R;

(b) dom(A) C dom(y), where A denotes the standard Lebesgue measure
on R;

(c) (¥ € dom(A)(A(Y) = 0 = u(Y) = 0);

(d) (VY € dom(A))(A(Y) > 0= u(Y) = +00);

(e) there exists a Vitali set X such that X € dom(u).

Remark 2. Since p is complete and o-finite, we can consider a von
Neumann topology T (1) associated with p. Let R, denote the set of all
real numbers, equipped with 7 (x). Then the o-ideal K(R,) and the o-
algebra Ba(R,,) are invariant under the group of all translations of R and
the Vitali set X mentioned in (e) belongs to Ba(R,), i.e., possesses the
Baire property with respect to T (u).

4. Check that, for an arbitrary measure v on R invariant under the
group (Q, +) of all rational numbers and extending the measure A, no Vitali
subset of R is v-measurable.

5 Work in ZF & DC theory and demonstrate that if there exists a
totally imperfect subset of R of cardinality c, then there exists a Lebesgue
nonmeasurable subset of R.

Prove also the analogous fact for the Baire property.

6. Let n be a natural number greater than or equal to 2, and let X be
a totally imperfect subset of the n-dimensional Euclidean space R™.

Show that the set R™ \ X is connected (in the usual topological sense).

Infer from this fact that any Bernstein subset of R is connected.

7*. Let E be an infinite set and let {X; : j € J} be a family of subsets
of E such that

(a) card(J) < card(E);

(b) (Vj € J)(card(X;) = card(E)).

Prove, by applying the method of transfinite induction, that there exists
a family {Y; : j € J} of subsets of E, satisfying these two relations:

() (Vj € NV € J)(j # ' = ¥; 1Yy = b);

(d) (Vj € J)(Vj" € J)(card(X; NYj ) = card(E)).

In particular, conclude that there exists a disjoint family {Z; : j € J}
of subsets of E such that

Z; C X;, card(Z;)=card(X;) (jeJ).
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8. By starting with the result of the previous exercise, show that in
every complete metric space E of cardinality continuum (hence, in every
uncountable Polish topological space) there exists a Bernstein set.

Moreover, demonstrate that there exists a partition {Y; : j € J} of E
such that

(a) card(J) = c;

(b) for each j € J, the set Y; is a Bernstein subset of E.

Finally, show that if the space E has no isolated points, then all Bern-
stein subsets of £’ do not possess the Baire property.

9. Let E be an uncountable Polish space and let X be a subset of E.

Check that the following two assertions are equivalent:

(a) X is a Bernstein subset of F;

(b) for every nonzero o-finite diffused Borel measure p given on E, the
set X is nonmeasurable with respect to the completion of p.

Show also that, in general, these two assertions are not equivalent for a
nonseparable complete metric space E.

10*. Consider the first uncountable ordinal number w; equipped with
its order topology, and put

IT={X Cwy : (GF Cwy)(F is closed, card(F) =w;, FNX =0)}.

Verify that 7 is a o-ideal of subsets of w;.

The elements of Z are usually called nonstationary subsets of ws.

A set Z C wy is called a stationary subset of wy if Z is not nonstationary.

Define S = Z UZ’, where I’ is the d-filter dual to Z.

Observe that S is the o-algebra generated by Z and demonstrate that,
for any set X C wq, the following two properties are equivalent:

(a) the sets X and w;y \ X are stationary in wy;

(b) for every nonzero o-finite diffused measure p with dom(p) = S, the
set X is not measurable with respect to the completion of u.

Remark 3. Any set X with the above-mentioned properties can be
considered as an analogue (for the topological space w;) of a Bernstein
subset of R. For more information about the o-ideal Z and stationary
subsets of wy, see [18], [97], [103], [136], and [146].

The next exercise assumes that the reader is familiar with the notion of
a complete Boolean algebra (for the definition, see, e.g., [52] or [153]).

11. Let P(R) denote the complete Boolean algebra of all subsets of the
real line R. Let Zy be the o-ideal of all Lebesgue measure zero subsets of
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R and let Z; be the o-ideal of all first category subsets of R. Consider the
corresponding quotient algebras P(R)/Zy and P(R)/Z;.

Prove that these Boolean algebras are not complete (apply Exercise 8 of
this chapter).

12. Let E be an uncountable Polish space and let Z be some o-ideal of
subsets of E. One says that Z has a Borel base if, for each set X € Z, there
exists a Borel subset Y of E such that X CY and Y € 7.

Supposing that all one-element subsets of E belong to Z and that Z
possesses a Borel base, put

S(Z) = the o-algebra of subsets of E, generated by B(E)UZ.

Let X be a Bernstein subset of E (the existence of Bernstein sets in F
follows, for instance, from Exercise 8).

Show that X ¢ S(Z).

Conclude, in particular, that if p is a nonzero o-finite diffused Borel
measure on F, then X ¢ dom(u') where p/ stands for the completion of i
(cf. Exercise 9).

Formulate and prove the corresponding consequence for the Baire prop-
erty.

13. Demonstrate that there exists a subset X of R which is simultane-
ously a Vitali set and a Bernstein set.

14. By applying the Kuratowski-Ulam theorem, which is a topological
analogue of Fubini’s classical theorem (see, e.g., [149] or [202]), establish for
the Baire property a statement analogous to Theorem 5.

Namely, prove that there exists a function g : R — R such that its graph
is thick in the sense of the Baire property, i.e., the graph of ¢ intersects all
those subsets of R? which possess the Baire property and are not of first
category in R2.

Deduce from this fact that the graph of g does not have the Baire prop-
erty in R? and g does not have the Baire property as a function acting from
R into R.

15*. Theorem 5 with the previous exercise show that there exist func-
tions from R into R whose graphs are thick subsets of the plane R? (in
particular, those graphs are nonmeasurable in the Lebesgue sense or do not
possess the Baire property).

On the other hand, demonstrate that there exists a measure u on R?
satisfying the following three conditions:

(a) p is an extension of the Lebesgue measure Ag;

(b) g is invariant under the group of all translations of R? and under
the central symmetry of R? with respect to the origin (0,0);
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(c) the graph of any function acting from R into R belongs to dom(pu)
and, for any such graph I', we have u(I') = 0.

Remark 4. We thus see that the graphs of all functions acting from
R into R are small with respect to the above-mentioned measure p. This
is a common property of all functions, which act from R into R. Another
interesting common feature of all functions from R into R is described by
Blumberg’s theorem (see Chapter 8 of this book). Theorem 5 states that
there exist functions acting from R into R, whose graphs are nonmeasurable
with respect to A\o. At the same time, the graphs of such functions may be
regarded as small subsets of R? with respect to p.

16. Let X be a Bernstein subset of R, let Y be a A-measurable set with
AMY) > 0, and let Z be a subset of R having the Baire property but not
belonging to K(R).

Check that the set X NY is not measurable in the Lebesgue sense and
that the set X N Z does not possess the Baire property.

17. Prove that there exists a Marczewski subset D of R? such that

(a) D does not possess the Baire property;

(b) D is not measurable with respect to the completion of the product
measure i ® v where u and v are any two nonzero o-finite diffused Borel
measures on R.

18. Work in ZF & DC theory and prove that there exists a Borel
isomorphism 1 : R — R? such that

(a) ¢ preserves the category of sets (in particular, ¢ preserves the Baire
property);

(b) v is an isomorphism between the measures A and As.

By starting with this fact and applying Theorem 6, show that there
exists a Marczewski subset of R, nonmeasurable in the Lebesgue sense and
without the Baire property.

19. Let K be an arbitrary compact subset of R?. Obviously, the set
pry (K) is compact in R.

Demonstrate that there exists a lower semicontinuous (hence, Borel)
mapping ¢ : pr; (K) — R such that the graph of ¢ is contained in K.

In addition, give an example of a compact connected subset P of R? for
which there exists no continuous mapping ¢ : pry(P) — R such that the
graph of 1 is contained in P.

Remark 5. This simple result is a very special case of much more
general statements about the existence of measurable selectors for set-valued
mappings measurable in various senses. For example, suppose that a Borel
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subset B of the plane R? is given satisfying the relation pr,(B) = R. Can
one assert that there exists a Borel function 2 : R — R whose graph is
contained in B? Such a function & is usually called a Borel uniformization
of B. Luzin and Novikov (see, e.g., [167]) showed that, in general, the
answer to this question is negative, i.e., there exists a Borel subset B of R?
with pry(B) = R for which there is no Borel uniformization.

On the other hand, suppose that we have an analytic subset A of R? and
consider its first projection pry(A) which is an analytic subset of R. Then,
according to the classical theorem of Luzin, Jankov, and von Neumann (see,
for instance, [105]), there exists a function g : pry(4) — R satisfying the
following relations:

(1) the graph of g is contained in A;

(2) g is measurable with respect to the o-algebra generated by the family
of all analytic subsets of R.

In particular, one may assert that g has the Baire property in the re-
stricted sense and is measurable with respect to the completion of any o-
finite Borel measure given on R.

The above theorem has numerous applications in real analysis, general
topology, and probability theory (some interesting applications of it are
presented in [105]; cf. also [57], [154]).

20*. Let K be a compact subset of R?, all vertical sections of which are
at most countable.

Prove that K can be covered by countably many graphs of partial Borel
functions acting from R into R (for a more general statement, see [167] or
[169]).

Applying this result, check that the graph of any function f : R — R of
Sierpinski-Zygmund type is a Marczewski subset of the plane R?.

21*. Using the method of transfinite recursion, construct a Sierpinski-
Zygmund function whose graph is a Ao-thick subset of the plane R2.

Using the same method, construct a Sierpiriski-Zygmund function whose
graph is a thick subset of R? in the category sense.

Infer from these results that there are A\g-nonmeasurable Marczewski
subsets of R? (respectively, there are Marczewski subsets of R? without the
Baire property).

On the other hand, show that there exists a Sierpinski-Zygmund func-
tion whose graph is a A\y-measure zero subset of R2.

Also, show that there exists a Sierpinski—Zygmund function whose graph
is a first category subset of R2.

22. Prove that there exists a partition {X; : i € I} of R such that
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(a) card(I) = ¢ and card(X;) = c for all i € I;
(b) every selector of {X; : ¢ € I} is a Bernstein set in R.

23*. Let (Q,+) denote, as usual, the subgroup of all rational numbers
in the additive group (R, +).

Demonstrate, within ZF & DC theory, that if there exists a linear order-
ing of the quotient set R/Q, then there exists a A-nonmeasurable function
from R into R.

For this purpose, argue as follows. Denote {V; :i € I} = (R/Q) \ {Q}
and suppose that < is a linear order on I. For each index i € I, check that
—V; = Vj, where j = j(i) is some (uniquely determined by ¢) index from
I and i # j. Since the disjunction ¢ < 7 V j < 4 holds true, a function
f R\ Q — R can be defined by putting

flxy=1ifz eV, and i < j;

f(x)=0ifx € V; and j < 1.

Further, verify that

(a) f(z + ) = f() for any » € R\ Q and g € Q;

(b) f(—z) =1— f(z) for any z € R\ Q.

Conclude from (a) and (b) that the function f cannot be Ad-measurable.

Deduce from the above result that

(*) it is impossible to prove, within ZF & DC theory, that the family of
all countable subsets of R (even the family R/Q) admits a linear ordering;

(**) it is impossible to prove, within ZF & DC theory, that the cardi-
nality of the family of all countable subsets of R is less than or equal to
c;

(***) it is impossible to prove, within ZF & DC theory, that the Baire
class Baz(R,R) has cardinality less than or equal to c.
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Hamel basis and Cauchy functional equation

In this chapter we would like to discuss some properties of Hamel bases
of the real line R and highlight their remarkable role in various constructions
of strange additive functions acting from R into itself.

The existence of such a basis was first established by Hamel in 1905 (see
[87]). Later, it was also shown that the existence of a Hamel basis cannot
be proved without the aid of uncountable forms of the Axiom of Choice (in
particular, it is impossible to establish the existence of such a basis within
ZF & DC theory).

The construction of a Hamel basis can be done by starting with one
general theorem of the theory of vector spaces (over arbitrary fields). Let
us recall that, according to this general theorem, for every vector space E,
there exists a basis of E, i.e., a maximal (with respect to inclusion) linearly
independent subset of E. This assertion follows almost immediately from
the Zorn lemma or, equivalently, from the Axiom of Choice (AC). So, each
element e of E can be represented as a linear combination of finitely many
elements of the basis and such a representation of e is unique.

Let us now consider the real line R as a vector space over the field Q of
all rational numbers. Then, applying the above-mentioned general theorem,
we get that there are bases of R over Q.

Any such basis is called a Hamel basis of R.

Let {e; : ¢ € I} be a Hamel basis of R. It is clear that card() = c.
Every element = of R can be uniquely represented in the form

x = qu(:zr) - e,
iel
where {¢;(z) : i € I} is some indexed family of rational numbers, such that
card({i € I : qi(x) #0}) < w.

For each index i € I, the rational number ¢;(x) is called the coordinate
of = corresponding to this index.

175
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From the purely group-theoretical point of view, this representation sim-
ply means that the additive group (R, +) can be regarded as the direct sum
of a family of groups {Q; : i € I'}, satisfying the following conditions:

(1) card(I) = c;

(2) for each index @ € I, the group Q); is isomorphic to the additive group
(Q,+) of all rational numbers.

In other words, we may write R =, _; Q;.

Clearly, an analogous representation will be true for the n-dimensional
Euclidean space R", where n > 1, for any infinite-dimensional separable
Hilbert space and, more generally, for an arbitrary vector space over Q
having cardinality c.

Thus, from the group-theoretical point of view, all these spaces are iso-
morphic (i.e., all of them are isomorphic to the group >, ; Qi)

The above observation seems to be quite trivial. However, by using some
additional argument, it yields highly nontrivial consequences.

We wish to consider here one of such consequences.

Recall that the existence of Lebesgue nonmeasurable subsets of R was
thoroughly discussed in the previous chapter of this book. More precisely,
we discussed therein the two classical constructions of Lebesgue nonmeasur-
able sets, due to Vitali and Bernstein, respectively. The first of them was
based on certain algebraic properties of the Lebesgue measure )\, namely,
on the invariance of this measure under the group of all translations of R,
and the second one was based on some topological properties of A (actually,
we essentially utilized the fact that A is a Radon measure).

Also, it was mentioned in the previous chapter that Vitali’s construction
cannot be generalized to the class of all nonzero o-finite measures given on
R and quasi-invariant with respect to the group of all translations of R (we
recall that a measure p given on R is quasi-invariant under the group of
all translations of R if dom(pu) and the o-ideal generated by the family of
all p-measure zero sets are invariant under this group). In other words, the
argument used in Vitali’s construction does not work for nonzero o-finite
translation quasi-invariant measures on R.

Let p be a nonzero o-finite measure on R quasi-invariant with respect
to the group of all translations of R.

For this p, the following two closely related problems arise:

1. Does there exist a subset of R nonmeasurable with respect to u?

2. Does there exist a subgroup of R nonmeasurable with respect to p?

Our purpose is to establish that the answer to the second question is pos-
itive (consequently, the answer to the first question turns out to be positive,
t00). In the process of establishing this fact we shall substantially exploit
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the existence of a Hamel basis for R (hence an appropriate uncountable
form of the Axiom of Choice will be assumed automatically).

In our further consideration, we need several auxiliary statements on
commutative groups. These statements are not difficult to prove. We shall
see that they directly lead us to the required result.

Lemma 1. Let (G, +) be a commutative group, Go be a subgroup of G,
and let u be a o-finite G-quasi-invariant measure on G. Assume also that

(1) the quotient group G/Gq is uncountable;

(2) u*(Go) > 0 where p* denotes, as usual, the outer measure associated
with the initial measure p.

Then Gy is nonmeasurable with respect to pu.

Proof. Suppose for a moment that Go € dom(u). Then, according
to condition (2), we must have the inequality x(Go) > 0. On the other
hand, according to condition (1), there is an uncountable family of pairwise
disjoint G-translates of G in G. Taking account of the o-finiteness and G-
quasi-invariance of our measure u, we infer that the equality u(Gp) = 0 must
be true, which contradicts the above-written inequality. The contradiction
obtained finishes the proof of Lemma 1.

Exercise 2 of this chapter presents a slightly more general result than
the preceding lemma.

Lemma 2. Let (G,+) be a commutative group and let {G,, : n € w}
be a countable family of subgroups of G. Assume that the following two
conditions are satisfied:

(1) for each natural number n, the quotient group G/G,, is uncountable;

(2) WG, : new}=0G.

Further, let u be a nonzero o-finite G-quasi-invariant measure on G.
Then there exists at least one n € w such that the corresponding group G,
1s nonmeasurable with respect to .

Proof. Because p is not identically equal to zero and the given family
of subgroups {G,, : n € w} is a countable covering of G, there exists a
natural number n such that p*(G,) > 0. Now, applying Lemma 1 to the
subgroup G,,, we see that this subgroup is necessarily nonmeasurable with
respect to pu. Lemma 2 has thus been proved.

Lemma 3. Let (G,+) be a commutative group, H be a proper subgroup
of G, and let I be an infinite set of indices. Consider two direct sums of
groups Y .., Gi and Y, ; H; where, for each index i € I, the group G;
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coincides with G and the group H; coincides with H. Then we have

card((z G;) Z H;)) > card(I).

iel el

In particular, if the set I is uncountable, then the quotient group

iel il
is uncountable, too.

Proof. Since H is a proper subgroup of G, there exists at least one
element g € G\ H. Denote by the symbol D the family of all those elements
{gi i€ I} €Y ,c; Gi which satisfy (Vi € I)(g; # 0 = g; = g). Obviously,
we have card(D) = card(I). Also, it is not hard to verify that if d’ and d”’ are
any two distinct elements from D, then d’ —d” ¢ 3, H;. Consequently,
we obtain the required inequality

card((ZG ZH > card(I),

iel el
and the proof of Lemma 3 is completed.

Lemma 4. The additive group (R,+) can be represented in the form
R =U{G, : new},

where {G,, :n € w} is a countable family of subgroups of R and, for each
n € w, the quotient group R/G,, is uncountable.

Proof. First, let us consider the additive group (Q,+) and show that
this group can be represented as the union of a countable increasing (with
respect to inclusion) family of its proper subgroups. Indeed, for any natural
number n, define Q) = {k/n! : k € Z}, where Z stands for the set of
all integers. Evidently, Q) is a proper subgroup of Q. Moreover, we may
write

(Vn)(¥m)(n <m < w = Q™ c Q™),

i.e., the family of groups {Q™ : n < w} is increasing with respect to
inclusion. Also, it is clear that Q = U{Q™ : n < w}.

As demonstrated earlier (with the aid of a Hamel basis), we have a
representation of R in the form of a direct sum R = )7, ; Q;, where I is
a set of indices with card(/) = ¢ and, for each index i € I, the group Q;
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coincides with Q. Now, for any natural number n, we put G, = >, ; Ql(-").
It can easily be shown, by applying Lemma 3, that the family {G,, : n € w}
of subgroups of (R,+) is the required one, and this finishes the proof of
Lemma 4.

The preceding lemmas immediately give us the following generalization
of Vitali’s classical theorem.

Theorem 1. For any nonzero o-finite measure i on R which is quasi-
invariant under the group of all translations of R, there exists a subgroup
of (R, +) nonmeasurable with respect to ju.

Exercise 3 of this chapter yields a more general result.

Let us return to Hamel bases of the real line R.

These bases were found not accidentally but as a tool for solving a
concrete question in mathematical analysis. Now, we are going to formulate
this question and discuss its close relationships with Hamel bases of R.

Consider the class of all functions f : R — R satisfying the following
functional equation:

flx+y)=flx)+ fly) (z€R, ycR),

which is usually called Cauchy’s functional equation. Notice that this equa-
tion simply says that f is a homomorphism acting from the additive group
(R, +) into itself. Also, it is easy to see that any homomorphism f from
the group (R, +) into itself satisfies the relation f(qx) = ¢ - f(x) for each
z € R and for each ¢ € Q. In other words, f can be regarded as a linear
mapping when (R, +) is treated as a vector space over the field Q.

The problem is to find all solutions of Cauchy’s functional equation.

It is clear that there are very natural solutions of this equation. Namely,
every function f: R — R of the form

fx)=a-z (zcR),

where a is an arbitrary real number, is a solution of this equation.

In the following considerations, we shall call such solutions trivial ones.

Let us stress that any continuous solution of the Cauchy functional equa-
tion is trivial. Moreover, a much stronger result will be presented below
stating that any Lebesgue measurable (or having the Baire property) solu-
tion of the Cauchy functional equation is necessarily trivial (see Theorem 4
of this chapter).

Hamel bases allow us to construct nontrivial solutions of this equation.
Namely, we have the following statement due to Hamel (see [87]).



“K29544” — 2017/8/24

180 CHAPTER 11

Theorem 2. There are nontrivial solutions of the Cauchy functional
equation.

Proof. Let {e; : i € I} be a Hamel basis of R. As was noticed earlier,
each x € R can be uniquely represented in the form z =3, ; ¢i(x) -e;. Fix
an index 9 € I and define a function ¢ : R — R by the following formula:

¢(r) = giy(x)  (z €R).

Since the function ¢ is additive, it is clear that ¢ satisfies Cauchy’s functional
equation. Moreover, the range of this function is contained in Q. Also, this
function is not constant because of ¢(0) = 0 and ¢(e;,) = 1. So ¢ is not
a continuous function, and we shall see later that ¢ is not even Lebesgue
measurable and does not possess the Baire property. Theorem 2 has thus
been proved.

The next statement yields a characterization of nontrivial solutions of
the Cauchy functional equation in terms of their graphs.

Theorem 3. Let f be a solution of Cauchy’s functional equation. Then
the following two assertions are equivalent:

(1) the graph of f is dense everywhere in the plane R?;

(2) f is a nontrivial solution of Cauchy’s functional equation.

Proof. Obviously, if f is a trivial solution of Cauchy’s functional equa-
tion, then the graph of f, being a straight line, is nowhere dense in R2.
Consequently, if a solution of Cauchy’s functional equation has the graph
everywhere dense in R?, then this solution must be nontrivial. We thus see
that the implication (1) = (2) is valid.

Let us establish the converse implication (2) = (1). Suppose to the
contrary that (2) is satisfied but the graph of f is not dense everywhere in
R2. Then there is a nonempty open rectangle Ja,b[x]c,d] C R x R = R?
such that Gy N (Ja, b[x]c,d[) = 0, where G denotes the graph of f. Let us
show that at least one of the following two relations holds:

(i) for all x € Ja,b[, we have f(z) > ¢;

(ii) for all x € ]a,b], we have f(z) < d.

Indeed, assuming for a moment that there are two points x; and zo
from ]a,b[ satisfying the inequalities f(z1) < ¢ and f(z2) > d, we can
readily deduce that, for some rational numbers ¢; > 0 and g2 > 0 with
q1 + g2 = 1, the relation

[l + @ew2) = quf(21) + q2f (22) € e, d]



“K29544” — 2017/8/24

HAMEL BASIS AND CAUCHY FUNCTIONAL EQUATION 181

must be fulfilled, i.e.,
(@171 + @22, f(q171 + qox2)) € Ja,b[x]c, d],

which is impossible. The contradiction obtained yields that at least one of
relations (i) and (ii) holds true. We may suppose, without loss of generality,
that relation (ii) holds. Now, it is easy to see that there exist a real number
d >0 and h € R, such that | — 6,0 + h C |a,b[. Taking relation (ii) into
account and applying the additivity of our function f, we deduce that f is
bounded from above on | —¢,d[. Since f(—z) = —f(x) for all x € R, we also
infer that f is bounded on the same interval and, consequently, is continuous
at the point 0 € R. Finally, using the additivity of f again, we conclude
that f is continuous at all points of R, which contradicts assumption (2).
This contradiction establishes the converse implication (2) = (1). Theorem
3 has thus been proved.

Suppose now that a function f : R — R is given satisfying Cauchy’s
functional equation. Then, as mentioned above, for every x € R and for
every ¢ € Q, we have the equality f(qg-x) = ¢- f(z). It immediately follows
from this fact that if f is a continuous function at least at one point of R,
then f(z) = f(1)-x for each x € R. This simple result was first established
by Cauchy. It is also easy to prove a slightly more general result stating
that if f is a solution of Cauchy’s functional equation and, in addition, has
an upper (or lower) bound on some nonempty open interval, then f is a
trivial solution of this equation (cf. the proof of Theorem 3).

Thus, we see that nontrivial solutions of Cauchy’s functional equation
are very bad from the topological point of view: they are discontinuous at
each element of their domain. The next result (due to Frechet) shows that
nontrivial solutions of Cauchy’s functional equation are also bad from the
point of view of the Lebesgue measurability and Baire property.

Theorem 4. All nontrivial solutions of Cauchy’s functional equation
are Lebesque nonmeasurable and do not possess the Baire property.

Proof. There are many proofs of this remarkable theorem. We shall
present here a very simple argument based on the Steinhaus property for
the Lebesgue measure (respectively, for the Baire property). Suppose that
a function f: R — R is given satisfying Cauchy’s functional equation, and
suppose to the contrary that this f is Lebesgue measurable (respectively,
possesses the Baire property). Consider the sets of the form f~1([—n,n]),
where n € w. All these sets are Lebesgue measurable (respectively, have
the Baire property) and U{f !([-n,n]) : n € w} = R. Hence there ex-
ists a natural number n such that A(f~'([-n,n])) > 0 or, respectively,
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f~Y([-n,n)]) € Ba(R)\K(R). Now, the Steinhaus property for the Lebesgue
measure (respectively, its analogue for the Baire property) implies that the
set f~1([-n,n]) — f~1([-n,n]) is a neighborhood of the point 0 € R. Let
now V be any open interval in R such that

0eVC fH([=n,n]) = 7 ([=n,n)).

Then we obviously get f(V) C [-2n,2n], so the function f is bounded on
V. From this fact it immediately follows that f is continuous at point 0.
Hence f is a trivial solution of Cauchy’s functional equation, and the proof
of Theorem 4 is completed.

As mentioned earlier, there are also many other proofs of the preceding
theorem which are based on essentially different ideas and methods. For
example, one purely analytic proof of this theorem was suggested by Orlicz
(see [200]). However, the argument presented above seems to be more nat-
ural and can be applied in situations where a given Lebesgue measurable
function (or a function having the Baire property) is not necessarily additive
(see, for instance, the proof of Theorem 5 below).

Considering Theorems 2 and 4, we can conclude that the existence of
a Hamel basis in R implies the existence of a subset of R which is not
Lebesgue measurable and does not have the Baire property. More exactly,
we see that the proof of this implication can be done within ZF & DC
theory.

Let us briefly discuss the weakest form of so-called Jensen’s inequality,
which plays a basic role in the theory of real-valued convex functions and
is closely connected with Cauchy’s functional equation.

Let ]a, b[ be an open subinterval of R (here we do not exclude the cases
a = —00 or b= +400).

We recall that a function f : Ja,b] — R satisfies Jensen’s inequality
(or is midpoint convex) if f((x +y)/2) < (f(z) + f(y))/2 for all x € ]a,b]
and y € Ja,b.

The standard form of Jensen’s inequality (often used in classical math-
ematical analysis) is

flar +qu) <af(x) +qf(y)

for all x € Ja,b[ and y € Ja, b[ and for all positive real numbers ¢; and go
whose sum is equal to 1.

It is widely known that the above form of Jensen’s inequality describes
the class of all convex functions acting from Ja, b[ into R. This class is very
important from the point of view of applications. Also, functions belong-
ing to this class have nice properties. For instance, they are continuous
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and possess a derivative almost everywhere. Moreover, a well-known theo-
rem from mathematical analysis states that any convex function possesses
a derivative at all points of |a, b[ except countably many of them, and pos-
sesses also a second derivative at almost all points of |a,b[. Indeed, the
derivative of a convex function is monotone, so the desired result follows at
once from the Lebesgue theorem on the differentiability almost everywhere
of any monotone function (see Theorem 2 of Chapter 4).

At the same time, the weakest form of Jensen’s inequality written above
does not restrict essentially the class of admissible functions. Indeed, if f
is any solution of Cauchy’s functional equation, then f obviously satisfies
the weakest form of Jensen’s inequality. But we know that f may be a
nontrivial solution of Cauchy’s functional equation and, in this case, f is
Lebesgue nonmeasurable (and does not possess the Baire property).

In this connection, the following result due to Sierpinski [239] and gen-
eralizing Theorem 4 is of some interest.

Theorem 5. Suppose that f : R — R is a Lebesque measurable function
(respectively, a function with the Baire property) satisfying the inequality

fx+y)/2) < (f(@)+ f(y)/2  (x€R, yeR)

Then f is continuous and, consequently, f is a convex function in the usual
sense.

Proof. The argument is analogous to that used in the proof of Theorem
4. However, some delicate moments occur here.

For any natural number n, consider the set X, = f~1(] — oo, n]). Ac-
cording to our assumption, all these sets are measurable in the Lebesgue
sense (respectively, possess the Baire property). Because

R =U{X, : necw},

at least one of these sets is not of Lebesgue measure zero (respectively, is
not of first category). Let X,,, be such a set. Then the Steinhaus property
implies that the vector sum Z,, = X,, + X,, has nonempty interior and
hence contains some nondegenerate open interval A. Now, the inequality

fe+9)/2) < (@) + )2 (v Xm, y € Xn)

immediately yields that f(t) < m for all t € A/2, i.e., our function f is
bounded from above on the interval A/2. Further, the inequality

ft+r) < (fQ20)+f(2r)/2  (t€A/4, reR)
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shows that f is bounded from above on the interval A/4 4 r where r € R.
Consequently, f is bounded from above on each subinterval of R with the
compact closure and, actually, f turns out to be locally bounded on R.

Let now ¢ be an arbitrary point of R and let & be a nonzero real number
such that |h| < 1. Obviously, we may write

fE+h) = f(t) < (f(t+2h) = f(2))/2.

From this inequality, applying an easy induction on k, we get

FE+h)— f(t) < (ft+25h) — f(2))/2"

But it is clear that, for some k € N, we have 1/2F1 < |h| < 1/2F. If we
denote

Lo = Lo(t, f) = sup,ep—1,441) f2) < F00,

then the preceding inequalities give us
ft+h) = f(t) < (Lo — f(t) - 2|h| = Ly - |n],

where L1 = Li(t, f) > 0 is some constant depending only on f and ¢.
Using an analogous argument, we easily come to the relation

F(8) = f(t+h) < Ly -|hl.
Actually, it suffices to apply the special case of Jensen’s inequality
f@) = ft+h) < f(t—h) = f(t)
and to keep in mind that
ft—=h)—=f(t) < Ly-|=h|= Ly [h].

Finally, we obtain the relation |f(t + h) — f(¢)| < L; - ||, which trivially
implies that the function f is continuous at ¢. Hence f is continuous at all
points of R (because ¢ was taken arbitrarily from R). In other words, f is
a convex function in the usual sense. Theorem 5 has thus been proved.

A detailed account of Cauchy’s functional equation and of the weak-
est form of Jensen’s inequality is presented in the extensive monograph by
Kuczma [145].

There are also many textbooks and monographs devoted to the theory
of convex sets and convex functions (this theory is usually called convex
analysis). A few additional facts about convex functions, interesting from
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the purely analytical point of view, are presented in Exercises 12, 13, and
14 of this chapter.

Let f be a function acting from R into R and let z be a point of R.

Recall that f is symmetric with respect to x if f(z —t) = f(z +t) for
all t € R.

In other words, f is symmetric with respect to x if its graph is a sym-
metric subset of R? with respect to the straight line {z} x R.

We shall say that a function f : R — R is almost symmetric with respect
toxeRifcard{teR : f(x—t)# f(z+1)}) <c.

It is easy to see that if f is symmetric with respect to each € R, then
f is constant.

At the same time, by using a special Hamel basis of R, it can be proved
that there exist almost symmetric functions with respect to all z € R which
are not constant. This result is due to Sierpinski (see [242]). More precisely,
Sierpinski established that the following statement is true.

Theorem 6. There exists a Lebesgue nonmeasurable (and lacking the
Baire property) function f: R — R which is almost symmetric with respect
to all points of R. In particular, such a function is not equivalent to a
constant function, i.e., there exists no set Z C R of Lebesgue measure zero
(of first category) such that the restriction of f to R\ Z is constant.

Proof. Let a denote the least ordinal number for which card(a) = c.
Let {P¢ : £ < a} be an enumeration of all nonempty perfect subsets of
R. We may assume without loss of generality that each of the two partial
families

{P¢: & <a, {isaneven ordinal}, {P::{ <, ¢ is an odd ordinal}

consists of all nonempty perfect subsets of R, too.

Now, by applying the method of transfinite recursion, it is not hard to
define a family {e; : & < a} of elements of R such that

(a) e € P for each § <

(b) {ez : & < a} is linearly independent over Q.

This construction is very similar to the classical Bernstein construction
(see Chapter 10), so we leave the corresponding details to the reader.

Further, we can extend the family {e; : { < a} to some Hamel basis of
R. This Hamel basis will be denoted by the symbol {e¢ : £ < a}. Obviously,
we may also suppose that each of the sets

Ep={ec: { < a, €is an even ordinal},

Ey ={es: £ <, &is an odd ordinal}
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is a Bernstein subset of R (hence, these two sets are nonmeasurable in the
Lebesgue sense and do not possess the Baire property).

Now, for any real number r, we have a unique representation of r in the
form

T =qie¢ + q2ee, T ..+ Qneg,,

where n = n(r) is a natural number, all g1, ¢2,..., ¢, are nonzero rational
numbers, and & < & < ... <&, < a. We define a mapping

(b : R\{O}—)E()UEl

by the formula

¢(r) = e, (reR\{0}).
Further, we put X = {r € R: ¢(r) € Ey} and denote by f the characteristic
function of X.

Clearly, f is Lebesgue nonmeasurable and does not possess the Baire
property. Fix a point 2z € R and let ¢ be an arbitrary point of R\ {0}. If
x # 0, then we can write ¢(z) = e¢ and ¢(t) = e for some ordinal numbers
< aand ( <a. If €<, then we have the relation

r—teXesr+teX.
This relation is also true for z = 0. Keeping in mind the equality
card(lin({e¢c : ¢ <¢&})) = card(€) + w,

where lin({ec : ¢ < ¢}) denotes the vector space (over Q) generated by
{e¢ : ¢ <&}, we obtain that

card{t e R : f(z —t) # f(z+1)}) <c,

i.e., our function f turns out to be almost symmetric with respect to x.
Since = was taken arbitrarily, we conclude that f is an almost symmetric
function with respect to all points of R. Theorem 6 has thus been proved.

Some additional information around Theorem 6 can be found in [74].

Hamel bases have many other interesting and important applications,
and not only in analysis. One of the most beautiful applications may be
found in geometry of Euclidean space, more precisely, in the theory of poly-
hedra lying in this space. We mean here that part of this theory, which
is connected with Hilbert’s third problem about the nonequivalence (by a
finite decomposition) of a three-dimensional unit cube and a regular three-
dimensional simplex of volume 1. Hilbert’s third problem will be briefly
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discussed in Exercise 17 of this chapter. It is reasonable to mention, in this
connection, that Hamel was one of Hilbert’s many students and worked in
the geometry of Euclidean space, as well.

EXERCISES

1. Let E be a vector space (over an arbitrary field).
Show that any two bases of E have the same cardinality (their common
cardinality is called the algebraic (or linear) dimension of the space E).

Remark 1. Notice that the result presented in Exercise 1 is a very
special case of the general theorem on the cardinality of any system of free
generators of a free universal algebra (in this connection, see, e.g., [52]).

2. Let (G, ) be an arbitrary group and let X be a subset of G. Suppose
that G is equipped with a o-finite left (respectively, right) G-quasi-invariant
measure 4 and suppose also that these two relations are fulfilled:

(a) there exists an uncountable family of pairwise disjoint left (respec-
tively, right) G-translates of X in Gj

(b) 4 (X) > 0.

Show that the set X is nonmeasurable with respect to pu.

3. Let E be an uncountable vector space over the field Q.

Prove that there exists a countable family {E,, : n € w} of vector
subspaces of E, satisfying the following conditions:

(a) ({E), :n cw} =F;

(b) for each n € w, the inequality card(E/E,) > w holds true.

Infer from (a) and (b) that, for any nonzero o-finite measure y on E
quasi-invariant under the group of all translations of E, there exists at least
one n € w for which FE,, is nonmeasurable with respect to p.

Remark 2. Theorem 1 and Exercise 3 above can be significantly gener-
alized. More precisely, it can be proved that, for every uncountable commu-
tative group (G, +) and for any nonzero o-finite G-quasi-invariant measure
v on G, there exists a subgroup of G nonmeasurable with respect to v.
Notice that, in order to obtain this result, one needs some deep theorems
concerning the algebraic structure of infinite commutative groups (for more
details, see [122] and [129]). Notice also that similar statements are valid
(for uncountable commutative groups again) in terms of the Baire prop-
erty (see [122]). On the other hand, there are examples of uncountable
noncommutative groups for which analogous results fail to be true.
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4. Show that there exists a nontrivial automorphism of the additive
group (R, +) onto itself and, more generally, demonstrate that the number
of all such automorphisms is equal to 2°€.

5% Let (E,|| - ||) be an arbitrary normed vector space over the field of
all real numbers (or over the field of all complex numbers) and let E have
an infinite algebraic dimension.

Prove that there exists a linear functional defined on F and discontinuous
at every point of E.

Remark 3. It is useful to compare the above result with the well-known
fact that every linear functional defined on a finite-dimensional normed
vector space is continuous.

6. Let {e; : i € I'} be a Hamel basis of R. Fix an index ig € I and put

I' = the vector space (over Q) generated by {e; : i€ I\ {ig}}.

In other words, I' is a hyperplane in R regarded again as a vector space
over Q.

Work in ZF & DC theory and show that

(a) R can be covered by a countable family of translates of I';

(b) T does not have the Steinhaus property, i.e., for each real ¢ > 0,
there exists a number ¢ € | — ¢,¢[ such that (¢+T)NT = 0.

Deduce from relations (a) and (b) that T' is not measurable in the
Lebesgue sense and does not possess the Baire property.

Conclude from this result (in the same ZF & DC theory) that the
existence of a Hamel basis in R implies the existence of a subset of R which
is nonmeasurable in the Lebesgue sense and does not possess the Baire
property.

7. By using the theorem on the existence of a Hamel basis of R, describe
all solutions of Cauchy’s functional equation.

8. Describe all continuous functions f : R — R that satisfy the following
functional equation:

flz+y)=f(x) - fly) (r€R, yeR).

Show that there are discontinuous (and Lebesgue nonmeasurable) solu-
tions of this functional equation and describe all of them.
Also, consider the functional equation

fla+y)=f@)+fly)+r (r€R, yeR),

where r is some real constant, and describe all solutions of this equation.
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Remark 4. One can prove that there are Lebesgue measurable and
Lebesgue nonmeasurable Hamel bases (see Exercise 9 below). This fact
underlines an essential difference between Hamel bases and Vitali sets from
the point of view of Lebesgue measurability (the analogous fact may be
observed for the Baire property).

9*. Demonstrate that there are two sets A C R and B C R, both of
Lebesgue measure zero and of first category, such that

A+B={a+b:a€ A be B} =R.

In particular, deduce the equality (AU B) + (AU B) = R, where the set
AU B is also of Lebesgue measure zero and of first category (cf. Exercise
19 from Chapter 1).

Starting with this fact and applying the method of transfinite induction,
show that there exists a Hamel basis H of R contained in the set A U B.
Consequently, H is of first category and of Lebesgue measure zero.

In addition, prove that if p is an arbitrary o-finite measure on R invari-
ant (or, more generally, quasi-invariant) under the group of all translations
of R and {e; : i € I} is an arbitrary Hamel basis in R, then the implication

{e; : iel}edom(p)=u{e; : i1€l})=0
holds true.

10. By using the method of transfinite induction, demonstrate that
there exists a Hamel basis of R which simultaneously is a Bernstein subset
of R (cf. the proof of Theorem 6).

Conclude that such a Hamel basis is A-nonmeasurable and does not pos-
sess the Baire property (where A\ denotes, as usual, the standard Lebesgue
measure on R)

Remark 5. In connection with the results presented in the two preced-
ing exercises, the following question arises naturally: is any Hamel basis of
R totally imperfect in R? It turns out that the answer to this question is
negative. Namely, it can be shown that there are nonempty perfect subsets
of R linearly independent over the field Q (see, for instance, [192] or [273]
where a much stronger statement is discussed with its applications). Let P
be such a subset. Then, by using the Zorn lemma, one can readily prove
that there exists a Hamel basis of R containing P. Obviously, this Hamel
basis is not totally imperfect.

Remark 6. The following question also seems to be natural: if u is a
nonzero o-finite measure on R, invariant under the group of all translations
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of R, does there exist a Hamel basis in R nonmeasurable with respect
to u? As pointed out above (see Exercise 10), the answer is positive for
the standard Lebesgue measure A on R. However, in the general case, this
question is undecidable within ZFC set theory. The next exercise presents
a more precise result concerning the question.

11*. Prove that the following two statements are equivalent:

(a) the Continuum Hypothesis (¢ = wy);

(b) for every nonzero o-finite measure p given on R and quasi-invariant
under the group of all translations of R, there exists a Hamel basis in R
nonmeasurable with respect to pu.

In connection with the equivalence of (a) and (b), see also [65] and [247].

12*. Let f and g be two functions acting from R into R. Suppose that,
for all points € R and y € R and for each ¢ € [0, 1], the inequality

flgz+ (1 —q)y) < qg(z) + (1 —q)g(y)

is satisfied. Consider the set I'*(g) = {(z,t) € R? : g(x) < t} and let
conv(I'™(g)) denote the convex hull of T*(g) (recall that, according to the
standard definition, the convex hull conv(A) of a set A lying in a vector
space I/ over R is the smallest convex set in F containing A; actually,
conv(A) coincides with the intersection of all those convex subsets of F
which contain A).

Check that conv(I™(g)) is identical with the union of the family of all
those triangles whose vertices belong to the set I'*(g).

Show also that the boundary of conv(I'*(g)) can be regarded as the
graph of some convex function ¢ : R — R for which the relation

f(z) <o(x) <g(xz) (zeR)

is fulfilled (in other words, the convex function ¢ separates the given func-
tions f and g).

13. Let f be a function acting from R into R and let € be a strictly
positive real number.

This f is called an e-convex function if, for any points z € R and y € R
and for each ¢ € [0, 1], the inequality

flgzr+ (1 —qy) <qf(x)+ (1 —q)f(y) +¢

holds true.
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By applying the result of the previous exercise, demonstrate that if f is
an e-convex function, then there exists a convex function ¢ : R — R such
that

J2) < é(2) < fl@) +¢  (x €R).

Furthermore, define a function ¢ : R — R by the formula

P(@) = ole) —e/2  (z€R)

and show that |¢(x) — f(z)| <e/2 for all x € R.
In other words, for every e-convex function f, there exists a convex
function ¢ such that the norm ||t) — f|| is less than or equal to £/2.

Remark 7. The above result is due to Hyers and Ulam (see [93]; some
related statements and problems are also discussed in [271]).

Remark 8. Let f be a function acting from R into R and suppose
that, for a real € > 0, we have the relation

fl(x+y)/2) < (f(@)+ f(y)/2+e (z€R, yeR).

In general, we cannot assert that there exists a convex function ¢ : R -+ R
satisfying the inequalities ¢(z) —¢ < f(2) < (z)+¢ for each z € R. Indeed,
if f is a nontrivial solution of the Cauchy functional equation, then f is a
Lebesgue nonmeasurable function and, obviously, it cannot be uniformly
approximated by convex functions (which are measurable in the Lebesgue
sense).

14*. Let {f, : n < w} be a sequence of real-valued convex functions on
R and suppose that f(z) = lim,—, oo fn(z) for each x € R.

Show that f: R — R is a convex function, too.

In addition, assuming that all functions f, (n < w) and the function f
are differentiable, show that f/(z) = lim,— 4.0 f,,(z) for all z € R.

Compare this result with Exercise 19 from Chapter 2.

15*. Let H be an arbitrary Hamel basis in R.

By starting with the fact that any analytic subset of R is Lebesgue
measurable and, applying the Steinhaus property for Lebesgue measurable
sets with positive measure, prove that H is not an analytic subset of R.

Remark 9. The previous exercise provides us with some information
about the descriptive structure of a Hamel basis of the real line. The re-
sult formulated above is due to Sierpiniski. In connection with it, let us
remark that there are uncountable linearly independent (over Q) subsets of
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R having a good descriptive structure. For instance, as mentioned earlier,
there are nonempty perfect subsets of R linearly independent over Q. In
this context, it should also be pointed out that there are models of ZFC
theory (e.g., the Constructible Universe L of Gédel) in which some Hamel
basis is a co-analytic set, i.e., is the complement of an analytic subset of R
(see [185], [186]).

16. Let f be a function acting from R into R and let z € R.
This f is called A-almost symmetric with respect to x if f is A-measurable
and

A{teR : f(z—t) # f(z +1)}) = 0.

Show that if f is A-almost symmetric with respect to all points belonging
to some everywhere dense subset of R, then f is A-equivalent to a constant
function.

Formulate and prove an analogous result in terms of the Baire property.

17*. Recall that a (convex) polyhedron in the space R is an arbitrary
convex subset of this space which can be represented as the union of a
nonempty finite family of closed three-dimensional simplices.

For two polyhedra X € R? and Y C R?, we say that they are equivalent
by a finite decomposition if there exist finite families {X; : ¢ € I} and
{Y; : i€ I} of polyhedra such that

(a) X = Ujer X and Y = UierYi;

(b) for any two distinct indices ¢ € I and i’ € I, we have

int(X;) Nint(Xy ) = int(Y;) Nint(Yy) = 0,

where int(-) stands, as usual, for the operation of taking the interior of a
set lying in R3;

(c) for each index i € I, the polyhedra X; and Y; are congruent with
respect to the group of all motions (i.e., isometric transformations) of R3.

Denote by the symbol P the class of all polyhedra in R3.

Consider any solution f : R — R of the Cauchy functional equation,
such that f(w) = 0. Starting with this f, one may define a functional
&, : P3 — R by putting

Cr(X) =D flag)-[bjl (X €Ps),

jeJ

where {b; : j € J} is an injective family of all edges of the polyhedron X
and «; is the value of the dihedral angle of X corresponding to the edge b;
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(i.e., aj is the value of the dihedral angle which is formed by two faces of X
meeting at the edge b;) and, finally, |b;| denotes the length of the edge b;.

Verify that the functional ® is invariant under the group of all motions
of the space R® and has equal values on any two polyhedra which are
equivalent by a finite decomposition.

This ®; is called the Dehn functional on P3 associated with a solution
f of the Cauchy functional equation.

Let a be the value of the dihedral angle corresponding to an edge of a
regular three-dimensional simplex (tetrahedron).

Show that the two-element set {o, 7} C R is linearly independent over
the field Q. Therefore, by applying the Zorn lemma, this set can be extended
to a Hamel basis of R. Conclude from this fact that there exists a solution
g : R — R of the Cauchy functional equation such that g(o) = 1 and
g(m) =0.

Check that the functional @, assigns a strictly positive value to a regular
three-dimensional simplex of volume 1 and, simultaneously, ®, assigns value
0 to the closed unit cube in R?. Hence these two polyhedra, being of the
same volume, are not equivalent by a finite decomposition.

This yields a solution of Hilbert’s third problem, first obtained by his
disciple Dehn (see [56]).

Remark 10. The result presented in the above exercise explains why,
in the standard course of elementary geometry, we need to use some infi-
nite procedures or limit processes for calculation of the volume of a three-
dimensional simplex in the Euclidean space R?.

Notice that for the plane R? the situation is more nice. Namely, it is
well known that any two polygons in R? with equal areas are equivalent by
a finite decomposition (see, e.g., [24] where a much stronger statement due
to Hadwiger and Glur is formulated and proved).

After Hilbert’s third problem was solved, another problem arose nat-
urally concerning necessary and sufficient conditions for equivalence by a
finite decomposition of two given polyhedra. This essentially more difficult
problem was finally solved by Sydler, who proved that two given polyhedra
X and Y in the space R? are equivalent by a finite decomposition if and
only if they have the same volume and, for every Dehn functional ®¢, the
equality @ ;(X) = @;(Y) is fulfilled (see the original paper by Sydler [262];
cf. also [98] where a much simpler argument is given). This topic and a
number of related questions are thoroughly considered in the excellent small
textbook by Boltjanskii [24].

18. Let G be an everywhere dense subgroup of the space R™ (n > 1).
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Starting with the Vitali construction of a Lebesgue nonmeasurable set,
show that any two sets X C R™ and ¥ C R™ with nonempty interiors
are countably G-equidecomposable, which means that there exist countable
partitions {X; : ¢ € I} and {Y; : i € I} of X and Y, respectively, and a
family {g; : 7 € I'} of elements from G such that (Vi € I)(Y; = g; + Xi).

Infer from this fact that there is no G-invariant measure extending the
Lebesgue measure A\, and defined on the family of all subsets of R™.

19*. Let E be a real locally convex topological vector space of second
category, U be an open convex subset of £, and let f : U — R be a midpoint
convex function possessing the Baire property.

By using an argument similar to the proof of Theorem 5, demonstrate
that f is continuous and hence is a convex function on U.

For this purpose, first check that the family of all nonempty convex
open sets V' C U such that f(V) is bounded from above in R and f|V is
continuous forms a 7m-base for the topological space U (see Exercise 1 from
Chapter 18).

20. Prove that there exists a solution f of Cauchy’s functional equa-
tion, which is surjective and is not injective (consequently, f is a nontrivial
solution of Cauchy’s functional equation).

Verify that any such f satisfies the equality f(A) = R for every non-
degenerate subinterval A of R. In particular, f has the Darboux property.

21*. Let g : R — R be defined by the formula g(z) = exp(z?).

Demonstrate that

(a) g cannot be represented as the limit of a uniformly convergent se-
quence of finite sums of periodic functions on R

(b) g = limy, 400 gp for some sequence {g, : n € N} of functions on R
converging uniformly on any bounded subinterval of R, and every g, is a
finite sum of periodic functions each of which has a period belonging to the
segment [1,2].

For establishing (b), take an appropriate Hamel basis H of R and show,
with the aid of this H, that any real-valued polynomial on R can be ex-
pressed as a finite sum of periodic functions on R with periods belonging
to [1,2].

22*. Prove that there exists a translation quasi-invariant measure p on
R extending the Lebesgue measure A and such that some additive functional
f:R — R is p-measurable and is not A-measurable.
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Chapter 12
Summation methods and Lebesgue
nonmeasurable functions

From a naive point of view, all mathematics can be considered as an
intriguing interplay between finite and infinite collections of objects or, if
one prefers, between various discrete and continuous structures. During the
long-term history of human civilization, a lot of thrilling contrasts were dis-
covered concerning discrete and continuous entities, which afterwards have
been realized in well-known paradoxes or antinomies. One might say that
the progress of mathematical sciences was (and still remains) heavily depen-
dent on successful decisions or reasonable explanations of paradoxes of such
a kind.

The emergence and further extensive development of classical mathemat-
ical analysis is a very good illustration of deep connections between finite
and infinite mathematical objects. In any lecture course of mathematical
analysis infinite sequences of real numbers (reals) and the limits of infinite
sequences of reals are thoroughly considered.

Recall that an infinite real sequence is a function whose domain coincides
with the set N of all natural numbers (or with some of its infinite subsets)
and whose range is contained in the real line R. Such a sequence is usually
denoted by {a, : n € N} or simply by ag, a1, as, ..., apn, ... . The terms a,, of
this sequence are often produced by a certain rule or by applying a concrete
algorithm to each natural index n. In particular, quite often a,, are defined
recursively. However, in many cases restrictions of this kind turn out to
be somewhat artificial and, in fact, are not needed when dealing with the
general properties of infinite sequences.

As known, among all real sequences the most important for applications
are those which are convergent. They are defined as follows.

A real number «a is a limit of a sequence {a, : n € N} if, for any real
e > 0, there exists a natural index ng = ng(¢) such that |a, —a| < & whenever
n > ng. In this case it is usually said that the above-mentioned sequence
converges (or tends) to a as n tends to infinity, and it can readily be shown
that a is uniquely determined. The commonly used abbreviation is

a=1lim, 400, or a=lim{a,:n e N}

195
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Cauchy’s classical criterion states that {a, : n € N} is convergent if and
only if, for any real ¢ > 0, there exists a natural index ng = ng(e) such that
|an, — am| < &€ whenever n > ng and m > nyg.

This fundamental criterion reflects the so-called completeness property
of the real line R and yields a necessary and sufficient condition for the
existence of lim,,_, oo ay,.

There are many other sufficient conditions for the convergence of a real
sequence, which are more convenient in practice and admit simpler formu-
lations. For instance, if a sequence of reals is monotone and bounded, then
it necessarily has a limit (actually, this is another form of the completeness
of R).

If two sequences {a, : n € N} and {b, : n € N} converge to a and b,
respectively, then, for any reals r and ¢, the sequence {ra, + tb, : n € N}
converges to ra + tb. Briefly speaking, the operation lim on the vector
space of all convergent real sequences turns out to be a linear functional (cf.
Appendix 2).

Suppose that, for given sequences {a,, : n € N} and {b,, : n € N}, two
natural numbers k£ and m can be found such that ax4; = by, whenever
i € N. Then {a, : n € N} converges if and only if {b, : n € N} converges
and, in this case, the equality

11mn~>+oo an = 11mn~>+oo bn

trivially holds true. In other words, the convergence of a sequence of reals
depends only on the behavior of its tail.

Let us recall several widely known examples from the university course
of Calculus.

Example 1. For any o € R, the sequence 1¢/1, 20/2 3a/3  pa/n
converges and its limit is equal to 1 (which is easy to prove).

Example 2. The sequence {b, : n € N}, where
by, =1/00+1/11+1/21+ ... 4+ 1/nl,

converges and its limit is Napier’s constant e = 2, 71828... .

Example 3. The sequence {¢, : n € N}, where ¢ is a real number and
epn=1+1/2+..4+1/n—1In(n) (n>0),

converges and its limit is Euler’s constant C = 0,57721... .

According to the standard definition, if there exists no limit of a sequence
{an : n € N}, then this sequence is called divergent.

In some sense most real sequences turn out to be divergent. This impor-
tant circumstance will be explained later, in more detail.

PRI
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Example 4. Any unbounded sequence is divergent; in particular, the
unbounded sequence {a, : n € N}, where ag is again an arbitrary real
number and

an=1+1/24+..+1/n  (n>0),

is divergent (cf. Example 3).

Example 5. The sequence {b, : n € N}, where b, = 1 for all even
natural indices n and b,, = —1 for all odd natural indices n, is divergent.

Example 6. The sequence {¢, : n € N}, where ¢y is some real number
and
o= ()" (n>0),

is unbounded, so is divergent.

Remark 1. Asis well known, in classical mathematical analysis it is con-
venient sometimes to treat certain divergent sequences of reals as converging
(tending) to 400 or to —oc.

More precisely, a sequence {a,, : n € N} tends to +oco if, for every real
r > 0, there exists a natural index ng = ng(r) such that a, > r whenever
n > ng.

Analogously, a sequence {b, : n € N} tends to —oo if, for every real
r < 0, there exists a natural index ng = no(r) such that b,, < r whenever
n > ng.

If a sequence {a, : n € N} of reals is given, one can associate to it
another sequence {s,, : n € N} of reals, where s,, = Y {ax : kK < n} denotes
the sum of the first n 4+ 1 terms of {a,, : n € N}. Observe that the initial
sequence {a, : n € N} is completely determined by {s,, : n € N}, because
of the equality a, = s,, — s,—1 which is valid for all n € N.

The pair ({a, : n € N},{s, : n € N}) is called an infinite series or,
simply, series (see, for instance, [59]). In practice, the symbolic notation

ag+ay+ag+...+a, + ...

is systematically utilized instead of writing the above-mentioned pair.

A series ag + a1 + ag + ... + a, + ... is convergent if the corresponding
sequence {s, : n € N} has a finite limit s which is called the sum of this
series. Otherwise, the series is called divergent.

Cauchy’s criterion, for establishing whether ag + a1 +as + ... + a, + ... is
convergent, reads as follows:

A series ag + a1 + az + ... + a,, + ... has a sum if and only if, for any real
e > 0, there exists a natural index ng = ng(¢) such that

|an + ang1 + oo+ Qnpm| < &

whenever n > ng and m € N.
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In particular, the convergence of ay + a1 + as + ... + a, + ... trivially
implies the equality lim,,_,+cca, = 0.

In practice various other much simpler tests are utilized which give suf-
ficient conditions for the convergence of a series. Among them there are
the D’Alembert test, n-th root test, Leibniz test, Raabe test, Kummer test,
Bertrand test, Gauss test, integral test, Abel test, Dirichlet test, Ermakov
test, and so on (see, e.g., [4], [72], [137], [219], [277]).

Example 7. The series
/124 1/22 +1/3% + ...+ 1/n? + ...
converges, because all of its terms 1/n?, where n > 1, are strictly less than
(nn—-1)) (=1/(n=1)-1/n)
and the series
1+1/2+1/6+1/124+ ...+ 1/(n(n—1)) +. ..

converges to the sum equal to 2 (here the so-called comparison test does
work). A more delicate calculation (first made by Euler) shows that

/124 1/22 +1/32 + ...+ 1/n* + ... = 72/6.

In this connection, see, e.g., [72], [277] or other textbooks of mathematical
analysis.

There are standard operations over series, which are useful in various top-
ics of mathematical analysis (for instance, the product of two series). Also,
many standard transformations of a series are known, the main purpose of
which is to make the behavior of the series much better in the sense of its
convergence. Among such transformations, Abel’s transformation should be
mentioned especially, which can be treated as a discrete version of integra-
tion by parts. In addition, Euler’s transformation for so-called alternating
series, Kummer’s transformation, Markov’s transformation, and others are
frequently useful for improvement of convergence (in particular, for acceler-
ation of convergence).

Recall that there are special types of series: geometric series, harmonic
series, hyper-geometric series, alternating series, etc.

In many cases a series of the form

ap(z) + a1(z) + az(x) + ... + an(x) + ...

is under consideration, where all terms a,, (n € IN) are real-valued functions
of a real variable = (a function series). Here, for each admissible value r of
a variable x, one has the usual series

ap(r) + a1 (r) + az(r) + ... + an(r) + ... .
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There are also more concrete types of function series, e.g., power series,
Taylor series, Laurent series, Dirichlet series, trigonometric series (in partic-
ular, Fourier series), binomial series, and so on (see [4], [72], [277], [285]).

Let us remind further well-known examples of series.

Example 8. The standard geometric series
I+ ++.. +¢"+ ..,

where a real number ¢ satisfies the inequality |g| < 1. This series is trivially
convergent and its sum is equal to 1/(1 — q).

Example 9. Grandi’s classical series
1-141-14+1-14..4+(C-D)"+...

Obviously, this series is divergent.

Example 10. The series

Ol — 11421 =314+ ...+ (=1)"nl + ...

is trivially divergent, because the absolute values of its terms tend to +oo.

Example 11. The Dirichlet series

f(x) =a1/1" +a2/2" + a3 /3" + ... + an/n" + .. .,

where z € R and {a,, : n € N\ {0}} is a sequence of reals. In particular,
the generalized harmonic series (a part of Riemann’s zeta function)

C(x) =1/1% +1/2% + 1/3" + ..+ 1/n" + ..

and the generalized alternating harmonic series (a part of Dirichlet’s eta
function)

n(x) =1/1° = 1/2° +1/3% — .+ (=1)""1/n" 4 ...

are obtained in this way. It makes sense to recall that the generalized har-
monic series converges for all real numbers z > 1, while the generalized
alternating harmonic series converges for all real numbers x > 0.

Example 12. A series ag + a1 + a2 + ... + a,, + ... is called absolutely
convergent if the series |ag| + |ai| + |az| + ... + |an| + ... converges. Any
absolutely convergent series converges. However, the converse assertion is
not true in general. For instance, the alternating harmonic series

1—1/24+1/3—=1/4+ ..+ (=1)"" 1/n) + ...
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converges and its sum is equal to In(2), but the same series is not absolutely
convergent (see Example 4).

It is usually said that a convergent series ag + a1 + as + ... + @, + ... is
conditionally convergent if the associated series |ag|+|a1|+|az|+...+|an|+-..
diverges.

If a series converges conditionally, then for any real r there exists a per-
mutation (rearrangement) of the terms of this series such that the obtained
new series is convergent to r. This is Riemann’s classical theorem, which also
admits a nontrivial generalization to a series of vectors in a finite-dimensional
FEuclidean space.

Abel wrote in one of his essays that divergent series are the devil’s inven-
tion, because they lead to strange and paradoxical conclusions. Nevertheless,
Euler systematically was dealing with series of such a kind and manipulated
with them quite successfully. In his works he was trying to show that even
in the case of a divergent series, it is possible to speak of meaningful value of
the sum of the series. After many clever manipulations over divergent series,
Euler claimed that any of such series must have a certain sum (in the gener-
alized sense). This position was under strong criticism of D’Alembert, Abel,
and other mathematicians of that time. Only much later a rational fragment
of Euler’s idea was transformed into a rich theory of summability (summa-
tion) of divergent series. A lot of summability methods were introduced
and studied. Among them the following should be mentioned especially:
Abel’s summation method, Borel’s summation method, Cesaro’s summation
method, Euler’s summation method, Holder’s summation method, Kum-
mer’s summation method, Lambert’s summation method, Lindel6f’s summa-
tion method, Poisson’s summation method, Voronoy’s summation method,
and many others (see [25], [72], [88], [137], [250], [277]).

The simplest method of summation is named after Cesaro. It looks as
follows. If a series ag + ay + ... + a,, + ... is given, then sometimes it may
happen that the corresponding sequence of arithmetic means of its partial
sums

S0, (so+81)/2, (so+s1+s2)/3, ..., (So+s1+ +8n)/(n+1), ...

converges to a certain real number 7, and in this case r is called the Ceséaro
sum of the series. It should be stressed that the introduced notion of Cesaro’s
sum is compatible with the usual notion of sum of a convergent series. In-
deed, one of Cauchy’s theorems states that if a sequence of reals has a
limit, then the corresponding sequence of arithmetic means of these reals
also converges and has the same limit. Simple counterexamples show that
the converse assertion is not true, in general.

Notice, by the way, that the Cesaro summability method inspired Taube-
rian type results in the general theory of series. Speaking more precisely,
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those results allow one to establish the convergence of a given series ag +
a1+...4+an,+... if it is a priori known that ag+ai+...+a,+... is summable by
some method and satisfies minimal additional conditions (for more details,
see [25], [72], [88], [137], [277]).

A widely known summation method is based on fruitful ideas of Abel,
so is called the Abel summation method (or, sometimes, the Abel-Poisson
summation method). Again, suppose that a series ag + a1 + ... + a, + ... is
given and, for a variable x ranging over the open interval ]0, 1, consider the
associated power series

ap + a1zt + asx® + ...+ apz™ + ... .

It may happen that this series converges for each z from ]0, 1], so determines
a concrete function f(x) on the above-mentioned interval. Moreover, in
some cases it may happen that there exists a limit of f(z) as = tends to
1. Then this limit is called the Abel sum of the given series. Similarly to
Cesaro’s summation method, the introduced notion is compatible with the
usual notion of the sum of a convergent series. In other words, if a series
ag + a1 + ... + a, + ... converges to s, then, by virtue of Abel’s classical
theorem (see, e.g., [25], [72], [137]), the Abel sum of ag + a; + ... + a, + ...
is also equal to s. In general, the converse assertion does not hold.

Example 13. Grandi’s series
I1—141-14+1—-14...4+(-D)"+..

is summable by Abel’s method to 1/2. The same series is also summable by
Ceséro’s method and its Ceséro’s sum is again equal to 1/2. The latter cir-
cumstance is not occasional, because Abel’s method is substantially stronger
than Cesaro’s. In other words, if a series is summable in the sense of Ceséro,
then it is also summable in the sense of Abel, and both generalized sums
of the series obtained by these two summation methods are equal to each
other.

There are many examples showing the existence of series summable by
Abel’s method and not summable by Cesdro’s method.

Example 14. Consider the series
1-243—-4+ .. +(-D"(n+1)+..

which trivially is divergent and, moreover, is not summable in the Cesaro
sense. However, Abel’s summation method can be successfully applied to
this series. Indeed, if 0 < z < 1, then the series

1—22" 4+ 322 — 423 + ...

converges and its ordinary sum is equal to 1/(z + 1)2. Therefore, by putting
x =1, Abel’s method yields the equality

1-243—4+..+(-D)"*"(n+1)+..=1/4
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It should also be noticed that Abel’s method is very helpful when dealing
with the products of infinite series. If one is given two series

ao—i-al—l—...—l—an—i-..., b0+b1++bn+,

then they form the product series ¢y + ¢1 + ... + ¢, + ... whose terms are
defined by the equalities

cn = apby + a1by 1 + asb, o+ ... + ay_obs + an_1b1 + a,bg (n S N)

It is well known that the product series of two conditionally convergent
series is not, in general, convergent. However, if ag + a1 + ... + a, + ... and
bo+ b1+ ... + b, + ... are summable in the sense of Abel, then their product
series cg + ¢1 + ... + ¢, + ... is also summable in the same sense, and Abel’s
sum of the product series is equal to the usual product of Abel’s sums of the
given series ag + a1 + ... + an, + ... and by + by + ... + b, + ... .

Example 15. In particular, using the fact mentioned above, one imme-
diately obtains the equality

1—141-14+.)1-14+1-1+.)=1-2+3—4d+....

Example 16. Several important summation methods were suggested by
Borel. A special version of his method may be described as follows. If one
is given a series ag + a1 + ag + ... + a, + ..., then the function

fl@)=e"(> {sna"/nl:n e N})

can be considered on the set of all those real numbers x, for which this
function is well-defined (observe that if {s,, : n € N} is bounded, then f(z)
is defined on the whole of R). It may happen that f(z) has a finite limit »
as x tends to +oo. In this case, r is called Borel’s sum of the series. It is
not difficult to prove that if a series ag + a1 + a2 + ... + a,, + ... is convergent,
then it is Borel summable, too, and its usual sum coincides with its Borel
sum.

Example 17. Borel also introduced another slightly more complicated
integral summation method which turned out to be very strong from the
point of view of summability. For instance, the series

Ol —14+21 =3I+ ... 4+ (=1)"n! + ...

is not summable by Abel’s method but is summable by Borel’s integral
summation method and the corresponding Borel sum of this series is equal
to

+oo
/O (e7t/(1+1t))dt.
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For further details, see, e.g., [25], [88], [137], [277].

Example 18. Consider partial Riemann’s zeta function {(x) and partial
Dirichlet’s eta function n(z) for all those real numbers x which are strictly
greater than 1 (see Example 11). In this case, the convergence of the corre-
sponding two series

11 +1/2° +1/3 + ..+ 1/n" +. . .,

/1% = 1/2% +1/3% — .4 (=)' /n® +. ..

is readily obtained, which also yields the following equality:

n(z) = (1-2'7")¢().

Further, one can consider the series 1/1% —1/2%4+1/3% — ...+ (=1)""!/n"+...
corresponding to n(z) not only for real numbers z but also for complex
numbers z. So, replacing x by z, one obtains the series

/17 —1/27 +1/3* — .+ (=1)""' /n* + ...

which converges to a complex value whenever the real part of z is strictly
greater than 1. It was proved that n(z) admits an analytic continuation
defined on the complex plane C. Then the above equality takes the form

n(z) = (1-2"7%)¢(2),

where ((z) is an analytic function on the open set C\ {1}, extending ((z).
Taking into account that n(—1) = 1/4 (cf. Example 14), one finally comes
to the remarkable relation

14243+ 4n+..=((-1)=-1/12,

which has nontrivial applications in certain questions and topics of contem-
porary theoretical physics.

In this chapter we are not going to touch upon numerous other summa-
bility methods and once again refer the reader to [25], [72], [88], [137], [277].
Instead of more or less detailed consideration of such methods, we would like
to briefly discuss several set-theoretical aspects of summation theory.

A general scheme of summability methods can be described as follows.
Suppose that a sequence {g, : n € N} of real-valued functions is given on
some subset D of R such that there is an accumulation point d of D. Here
we do not exclude the case d = +oco (or the case d = —o0), which simply
means that D is not bounded from above (from below). Suppose also that,
for each n € N, there exists a limit of ¢, () as t € D tends to d, and this
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limit is equal to 1. Consider an arbitrary series a9 + a1 + ... + a,, + ... and
associate to it the following function series:

g(t) = aogo(t) + arg1(t) + ... + angn(t) +...  (t€ D).

It may happen that, for some neighborhood U(d) of d, the function g is
well-defined on U(d) N D and that there exists a finite limit

s=s(ap+ a1+ ...+ an+...)

of g(t) as t € U(d) N D tends to d.
In this case, the series ag + a1 + ... + a, + ... is called summable by the
described method and its generalized sum is taken to be equal to s.

Example 19. Assume that a sequence of functions {g, : n € N} men-
tioned above satisfies these two conditions:

(1) all functions from {g, : n € N} are uniformly bounded, i.e., there
exists a positive real constant r such that |g,(¢)| < r for all n € N and all
teD;

(2) for each t € D, the sequence {g,(t) : n € N} is monotone.

In this case one can assert that if a given series ag + a1 + ... + a, +
.. converges to s, then the same series is also summable to s by the just
described method.

Many classical summation methods correspond to appropriate choices of
a sequence {g, : n € N} satisfying conditions (1) and (2) of Example 19.

Indeed, for Cesdro’s summation method, the functions g, (n € N) can
be defined on the set IN of all natural numbers as follows:

gn(m)=(m+1—-n)/(m+1)if n <m, and g,(m) =0if n > m.

For Abel’s summation method, the functions g, (n € N) can be defined
on the interval ]0,1] as follows:

gn(t) =1t" (0<t<1).

Further, taking the positive ray |0, +oo[ of R as D and defining the
functions g, (n € N) on it by the formula

1 S{tF/k! k< n}

et

gn(t) = (t>0),
one gets a certain version of Borel’s summation method.

There are also other general schemes of summability methods (see, e.g.,
[25], [72], [88], [277], [285]). Notice also that two different summability meth-
ods can be incompatible (inconsistent) in the sense that, for some concrete
divergent series, they yield respectively two distinct generalized sums.

Example 20. Quite often a summability method is formulated in terms
of a real-valued matrix 7" with countably many rows and columns. In this
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case, we have the so-called T-summability method. Such a matrix transforms
any given infinite sequence of reals into another one that may have bet-
ter properties from the convergence viewpoint. The celebrated Silverman—
Toeplitz theorem establishes necessary and sufficient conditions under which
the class of all convergent sequences is transformed by 7' into itself (for more
details, see [25], [72], [88], [250], [285]). Among many interesting and impor-
tant statements about matrix summability methods, we only wish to mention
the result of [165]. For a given matrix T and a series ag + a1 + ... + ap + ...,
consider all those rearrangements of the terms of ag +ay + ... + a, + ... which
yield T-summable series, and denote by the symbol

Slav+ar+ ...+ an+...,T)

the set of all T-sums obtained in this manner. It turns out that, changing
agp+ay + ...+ ap + ... and T in all possible ways, the family of the above-
mentioned sets S(ap+ai+...+an+...,T) yields the family of all analytic (i.e.,
Suslin) subsets of R. Recall that this family is much wider than the family
of all Borel subsets of R (the theory of Borel and analytic sets in Polish
topological spaces is presented in detail in the two classical monographs
[149] and [167]; see also [105]).

The previous example vividly shows that various summability methods
naturally lead to a large family of point sets in R and are connected with
more or less delicate facts of classical descriptive set theory. Actually, con-
nections of this sort are much deeper and even touch upon the problem of
the Lebesgue measurability of all subsets of R (cf. Chapter 10).

From the general position, any summability method can be described as
a functional f defined on some vector subspace L = dom(f) of the space RN
of all infinite real sequences. The elements of L are of the form {s,, : n € N},
where s,, (n € N) are the partial finite sums of a series ag+aj +... +an+... .

As a rule, the following two natural conditions are fulfilled for a summa-
bility method: linearity and regularity. The first condition means that f
is a linear functional on L and the second condition means that f extends
the standard linear functional lim defined on the space of all convergent
sequences in RN,

Sometimes, the third condition is imposed, which is an analogue of trans-
lation invariance. This translativity condition requires that if s is the f-
sum of a series ag + a1 + ... + a, + ... and r is the f-sum of the series
a1 +as + ... + ap + ..., then the equality s = ag + r must be valid.

Example 21. No summability method satisfying the translativity con-
dition can be applied to the series 1+1+1+...4+1+..., i.e., no such method
can assign a finite sum s to this series. Indeed, otherwise we would have

s=14+14+14+1+...+14+..)=1+s,

which implies the equality 0 = 1, so yields a contradiction.
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Now, if a sequence {t,, : n € N} does not belong to the space L € RN and
r is an arbitrary real number, then the linear functional f can be extended
to a linear functional g defined on a larger vector subspace K of RN such
that

{th:meN}eK, g({t,:neN})=r.
Moreover, this fact admits a constructive proof which does not rely on the
Axiom of Choice. So Euler’s idea may be justified in the following manner:
for any concrete divergent series, there exists a linear regular summability
method with the aid of which it is possible to assign a (finite) sum to this se-
ries and, moreover, the sum can be an arbitrary real number. Consequently,
the series
1+24+34+..4+n+ ...

can be made summable to an arbitrary finite value (cf. Example 18).

However, there exists no linear summability method satisfying the transla-
tivity condition, which assigns a finite sum to 14+2+3+...+n+... . Indeed,
suppose for a moment that 1 +2 +3 + ... + n + ... = s, where s is a real
number. Then we must have

s—1=24+3+...+n+ ...,
“1=(s—-1)—-s=2-1)4+B=-2)+...+(n+1—n)+..=
1+14+1+..+1+...,
which is impossible in view of Example 21.

Remark 2. If one wishes to assign certain generalized sums to all di-
vergent series simultaneously, then one must appeal to strong forms of the
Axiom of Choice (more precisely, to uncountable forms of this axiom). In-
deed, a standard application of the Kuratowski—Zorn lemma (which is a
logical equivalent of the Axiom of Choice), shows that there exists a linear
regular summation method whose domain is the entire space RN. However,
this result is useless in practice, because of its extremely nonconstructive
character.

On the other hand, it can be deduced from the fundamental results of
Solovay [258] and Shelah [228] that, within the framework of ZF & DC
theory, it is logically consistent to assume that the domain of any linear
regular summability method is a first category subspace of RN. Since RN is
a Polish topological space, RN is of second category on itself. Consequently,
one may assume that the domain of any effectively (constructively) defined
linear regular summability method is a very small part of RN. Moreover,
within the same weak fragment of set theory, one may suppose that the class
of all linear regular summation methods, equipped with its natural partial
ordering, does not possess maximal elements.

In this context, it should also be mentioned that, by using uncountable
forms of the Axiom of Choice, some remarkable linear functionals were con-
structed on various vector subspaces of RN. Among them the best known
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is Banach’s functional Lim which is defined on the space of all bounded real
sequences, is linear, extends the standard functional lim, and satisfies the
translativity condition (see, e.g., [15], [273], and Appendix 2 of the present
book). However, the existence of functionals of such a kind always implies
(in ZF & DC theory) the existence of ultimately pathological subsets of R,
namely, sets nonmeasurable in the Lebesgue sense or sets not having the
Baire property (see again Appendix 2; a lot of interesting and deep analo-
gies between the Lebesgue measurability and Baire property of point sets are
thoroughly discussed in a small but very informative textbook by Oxtoby
[202]).

Example 22. Consider the following function series:
cos(t) + cos(2t) + cos(4t) + ... + cos(2"t) + ... ,

where a variable ¢ ranges over R. Assuming that, for each ¢ from some
Lebesgue measurable subset of R with strictly positive measure, this series
is summable to the finite value ¢(t) by a certain linear regular summation
method satisfying the translativity condition, one necessarily comes to the
conclusion that the obtained function ¢ is nonmeasurable in the Lebesgue
sense (Kolmogorov’s theorem [139]). For more information about this and
similar results, see [285] or the extensive article [171] (cf. also Chapter 22).

Some aspects of summability methods, treated from the point of view
of modern functional analysis and general theory of linear operators, are
presented, e.g., in [25] and [61].

EXERCISES

1. Show that the generalized harmonic series converges for all reals x > 1
and the generalized alternating harmonic series converges for all reals > 0.

2. Give an example of a divergent sequence of reals such that the cor-
responding sequence of arithmetic means of these reals converges to a finite
limit.

On the other hand, prove that if a sequence of reals converges to a finite
limit, then the corresponding sequence of arithmetic means of these reals
also converges to the same limit.

3. Verify that the series
1-243—-4+...4+(-D)"(n+1)+..

is not summable by Cesaro’s summation method.

4. Present an example of two conditionally convergent series whose prod-
uct series is divergent.
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5. Give a proof of the assertion formulated in Example 16.
6*. Give a proof of the assertion formulated in Example 19.

7*. Let I be a countable set of indices. Equip R! with the product
topology and canonical vector structure. For each index ¢ € I, denote by pr;
the canonical projection of R’ onto R corresponding to 1.

Work in ZF & DC theory and show that, for a linear functional f :
R’ — R, the following three assertions are equivalent:

(a) f has the Baire property;

(b) f is continuous;

(c) f = tipr;, +tapr;, + ... +tgpr;, , where k is some natural number and

{tlatQa"'atk}CRa {ilviQa"'aik}CI'

8*. Let {X; : j € J} be a family of subsets of R such that card(J) = ¢
and card(X;) = c for any index j € J.

Using the method of transfinite induction, demonstrate that there exists
a disjoint family {Y] : j € J} satisfying the following two conditions:

(a) Y; € X, and card(Y;) = c for each j € J;

(b) the set U{Y; : j € J} is linearly independent over the field Q of all
rational numbers.

9. Let A denote, as usual, the standard Lebesgue measure on R.

Show that there exists an additive function v : R — R such that, for
every A-measurable set X with A(X) > 0, the equality ¢(X) = R holds true.

For this purpose, apply the result of Exercise 8.

Check that this ¢ satisfies the following two relations:

(a) ¢ is not A\-measurable;

(b) for an arbitrary A-nonmeasurable set Z C R, the set ¢p~1(Z) is also
A-nonmeasurable.

10. Formulate and prove the analogue of Exercise 9 in terms of the Baire
property.
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Chapter 13
Luzin sets, Sierpinski sets, and their
applications

This chapter is devoted to the so-called Luzin subsets of the real line R
and to the Sierpinski subsets of R. These sets are useful in various ques-
tions of real analysis and measure theory. Also, they have a number of
applications in modern set theory (in particular, in constructing some spe-
cial models of ZFC theory) and in certain topics of general topology.

First of all, we wish to emphasize the fact that the existence of Luzin
and Sierpinski subsets of R cannot be established within ZFC theory, so if
we want to deal with such subsets, then we need additional set-theoretical
axioms (see Theorems 1 and 4 below).

We begin our consideration with some properties of Luzin sets. These
sets were constructed by Luzin, in 1914, under the assumption of the Con-
tinuum Hypothesis (CH). The same sets were constructed by Mahlo one
year before Luzin. However, in the mathematical literature the notion of a
Luzin set is usually utilized, instead of Mahlo’s set, probably because Luzin
investigated these sets more deeply and also showed their applications to
the theory of real-valued functions and classical measure theory (see, for
example, [145], [149], [166], [192], [202]).

We now give the precise definition of Luzin sets.

Let X be a subset of R. We say that X is a Luzin set if X is uncountable
and, for every first category subset Y of R, the intersection X NY is at most
countable.

It is obvious that the family of all Luzin subsets of R generates the
o-ideal on R invariant under the group of all those transformations of R
which preserve the o-ideal of all first category subsets of R. Consequently,
the above-mentioned family is invariant with respect to the group of all
homeomorphisms of R and, in particular, with respect to the group of all
translations of R.

We would like to underline once again that it is impossible to prove in

209
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ZFC theory the existence of a Luzin set. Namely, assume that the relation
(Martin's Axiom) & (2¢ > wy)

holds and take an arbitrary set X C R. If X is at most countable, then it is
not a Luzin set. Suppose now that X is uncountable. As known (see, e.g.,
[18], [146]), Martin’s Axiom implies that the union of an arbitrary family
{Y; :i € I} of first category (respectively, of Lebesgue measure zero) subsets
of R, where card(I) < c, is also of first category (respectively, of Lebesgue
measure zero). In particular, under Martin’s Axiom, each subset of R with
cardinality strictly less than c is of first category and of Lebesgue measure
zero. Let now Y be any subset of X of cardinality wy. Then, taking into
account the inequality w; < ¢, we readily infer that Y is a first category
subset of R and card(X NY') = card(Y) = w; > w, so we obtain again that
X is not a Luzin set.

Fortunately, if one assumes the Continuum Hypothesis, then one can
prove that Luzin sets exist on R (we recall once more that this classical
result is due to Luzin and Mahlo).

Theorem 1. If the Continuum Hypothesis (CH) holds, then there are
Luzin subsets of R.

Proof. As we know, CH means the equality ¢ = wy, which implies, in
particular, that the family of all Borel subsets of R has cardinality w;. Let
{X¢ : £ < wi} denote the family of all first category Borel subsets of R.
We define, by the method of transfinite recursion, a family {x¢ : £ < w1} of
points from R. Suppose that { < w; and that the partial family {z¢ : ( < &}
has already been constructed. Let us consider the set

Ze = (U{X¢: (<€) U{re: (<&

It is clear that Z¢ is a first category subset of R. Hence, by the classical
Baire theorem applied to R, there exists a point z € R\ Z¢. Thus we may
put z¢ = x. This ends the construction of the required family {z¢ : £ < w1 }.

Further, we define X = {z¢ : & < wi}. Observe that if { < & < wy,
then x¢ # z¢. Therefore, we immediately get card(X) = w; = c.

Suppose now that Z is an arbitrary first category subset of R. Then there
is an ordinal £ < wy such that Z C X¢ (because the family {X¢ : & < wi}
forms a base of the o-ideal of all first category subsets of R). Obviously, we
have the relations

XNZcXnXeC{ae:(<¢}, card(XNZ)<uw,
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which enable us to conclude that X is a Luzin set. This finishes the proof
of Theorem 1.

Notice that if X is a Luzin set on R, then the set X U Q is also a Luzin
set (where Q denotes, as usual, the set of all rational numbers). Hence, CH
implies that there are Luzin sets everywhere dense in R. We can easily get
a much stronger result. Namely, a slight modification of the proof presented
above gives us a Luzin set X such that, for any set Y C R with the Baire
property, we have the relation

(card(Y N X) <w) < (Y is of first category).

In this connection, see Exercise 1 of the present chapter.

Remark 1. It makes sense to point out here that the existence of Luzin
subsets of R is also possible in some cases when CH does not hold. Namely,
there are certain Cohen-type models of set theory in which the negation of
CH is true and there exist Luzin sets of cardinality ¢ (for more details, see,
e.g., [146], [147]). Notice, in addition, that in those models we also have a
subset of R of cardinality w; < ¢ which does not possess the Baire property
(cf. Exercise 2).

Luzin sets possess a number of specific features important from the point
of view of their applications in real analysis and topology. The following
statement was proved by Luzin.

Theorem 2. Suppose that X is a Luzin set on R. Then X does not
possess the Baire property in R (and, moreover, any uncountable subset of
X, being also a Luzin set, does not possess the Baire property). Further-
more, in the space X UQ equipped with the topology induced by the standard
topology of R, every first category set is at most countable and, conversely,
every at most countable subset of the space X U Q is of first category in
XuaQ.

Proof. Let X be an arbitrary Luzin set on R. Suppose, for a moment,
that X has the Baire property. Because X is uncountable and, for every
first category set Y C R, we have card(X NY) < w, we infer that X is
not a first category subset of R. But then X contains some uncountable
Gs-subset Z (let us stress in this place that Z is a Gs-set in R). Let Y be
any subset of Z homeomorphic to the classical Cantor discontinuum. Then
Y is nowhere dense in R and Y C X. We also may write

card(X NY) = card(Y) = ¢ > wy,
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which contradicts the definition of a Luzin set. The contradiction obtained
yields us that X does not have the Baire property.

The second part of this theorem follows from the fact that X U Q is a
Luzin set and, in addition, X U Q is everywhere dense in R. The proof of
Theorem 2 is thus completed.

The result established above shows us that if the Continuum Hypothesis
(CH) holds, then there exists a subspace X of R everywhere dense in R
and such that card(X) = ¢ and K(X) = [X]=¥, where K(X) denotes, as
usual, the o-ideal of all first category subsets of the space X and [X]=¢
denotes the family of all (at most) countable subsets of X.

The latter equality also implies that, for the same X, we have the relation
Ba(X) = B(X), where Ba(X) denotes the class of all subsets of X with the
Baire property and B(X) denotes the Borel o-algebra of X.

Taking this result into account, it is reasonable to introduce the following
definition.

A Hausdorff topological space E without isolated points is called a Luzin
space if the equality K(E) = [E]=% is valid.

Hence we see that, under CH, there exists an everywhere dense Luzin
set on the real line R, which can be regarded as an example of a topological
Luzin space E with card(E) = c.

In our further considerations, we need one simple auxiliary statement
concerning first category supports of o-finite diffused Borel measures given
on separable metric spaces.

Recall that a measure p defined on a o-algebra of subsets of a ground
set E is diffused (continuous) if, for each e € E, we have {e} € dom(u) and

p({e}) = 0.

Lemma 1. Let E be an arbitrary separable metric space and let p be
a o-finite diffused Borel measure on E. Then there exists a subset Z of E
such that

(1) Z € K(E) and Z is an Fy-subset of E;

(2) W(E\ Z) = 0.

In other words, Z is a first category support of .

Proof. Without loss of generality, we may assume that p is a probability
measure, i.e., the equality u(E) = 1 holds true. Denote by {e, : n < w}
a countable everywhere dense subset of the given space E. Fix a natural
number k. Since our p is a diffused measure, we can find, for each point e,,,
an open neighborhood Vi (e,,) such that u(Vi(e,)) < 1/2*+". Let us put

Vie = U{Vi(en) @ n <w}.
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Then V}, is an everywhere dense open subset of E and u(Vj) < 1/2F 1.
Now, putting ¥ = N{V, : k < w}, we obtain a Gs-subset Y of E of
p-measure zero. According to the definition of Y, the set Z = E\Y is a
first category Fy-subset of E such that u(E\ Z) = u(Y) = 0. Thus, Z is
the required support of our measure p, and the proof is finished (a slightly
more general result than Lemma 1 is formulated in Exercise 3).

The next statement, also essentially due to Luzin, highlights an inter-
esting connection between Luzin sets on R and topological measure theory.

Theorem 3. Let X be an arbitrary Luzin subset of R. The following
two assertions are valid:

(1) if p is any o-finite diffused Borel measure on R, then p*(X) =0,
where p* denotes the outer measure canonically associated with pi;

(2) if p is any o-finite diffused Borel measure on the topological space
X, then u is identically equal to zero.

Proof. It is almost obvious that assertions (1) and (2) are equivalent.
Hence it is sufficient to prove only the second assertion.

Without loss of generality, we may assume that X is an everywhere
dense subset of R. Let u be an arbitrary o-finite diffused Borel measure
given on the topological space X. Because X is a separable metric space,
we may apply to X the preceding lemma on first category supports of o-
finite diffused Borel measures. So, according to Lemma 1, there exists a
first category subset of X on which our p is concentrated. But we know
that each first category subset of X is at most countable (see Theorem 2).
Since p is diffused, we conclude that p must be identically equal to zero,
and the theorem has thus been proved.

Theorems 2 and 3 show us that, on the one hand, from the topological
point of view Luzin sets are extremely pathological (because any uncount-
able subset of a Luzin set does not have the Baire property in R) but, on
the other hand, from the point of view of topological measure theory, Luzin
sets are very small (because they have measure zero with respect to the
completion of any o-finite diffused Borel measure on R).

Let E be a topological space such that all one-element sets {e}, where
e € E, are Borel in E. We shall say that F is a universal measure zero
space (or an absolute null space) if every o-finite diffused Borel measure on
FE is identically equal to zero.

It immediately follows from Theorem 3 that, under CH, there exist uni-
versal measure zero subspaces of R having the cardinality of the continuum
(namely, any Luzin subset of R is such a space). In particular, CH implies
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that ¢ is not a real-valued measurable cardinal (for the definition of real-
valued measurable cardinals and their properties, see [18], [97], [202], [232],
[259], and [270]).

As mentioned above, any Luzin subset of R is universal measure zero.
But the existence of Luzin sets cannot be proved within ZFC theory. On the
other hand, it is known that the existence of uncountable universal measure
zero subsets of R can be established within ZFC (see, for instance, [84],
[149], [169], [184], [207], [283], and Chapter 23). One of the earliest examples
of an uncountable universal measure zero subset of R was constructed by
Luzin, who applied, in his construction, some specific methods of the theory
of analytic sets. In fact, the construction of Luzin yields a universal measure
zero set Y C R with card(Y) = wy. In particular, one may conclude that
it is impossible to establish within ZFC theory that Y is a Luzin set in
the sense of the definition presented in this chapter. In addition, let us
remark that Luzin’s result concerning the cardinality of universal measure
zero subsets of R is quite precise. Namely, as shown by Laver (cf. [157],
[184]), in a certain model of set theory each universal measure zero subspace
of R has cardinality less than or equal to w1, and the inequality w; < ¢ holds
in the same model.

As we see, Luzin sets and universal measure zero sets on R may be
regarded as small subsets of R. There are also many other notions of small
subsets of R. One of such notions was introduced by Borel in 1919.

Let X be a subset of R. We say that X is small in the Borel sense (or
is a strong measure zero set) if, for any sequence {e,, : n < w} of strictly
positive real numbers, there exists a countable covering { Jan, b,[ @ n < w}
of X by open intervals, such that (Vn < w)(b, — an, < &,).

It immediately follows from this definition that the family of all subsets
of R small in the Borel sense forms a o-ideal in the Boolean algebra of all
subsets of R.

It turns out that any Luzin set is small in the Borel sense and that any
subset of R small in the Borel sense is universal measure zero (see Exercises
8 and 9 for this chapter). So, assuming CH and taking into account the
result of Exercise 8, we come to the existence of uncountable subsets of R
small in the Borel sense.

The Borel Conjecture is the following set-theoretical statement:

Every set on R small in the Borel sense is at most countable.

Thus, under CH, the Borel Conjecture is false. However, Laver demon-
strated that there are some models of set theory in which this conjecture
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holds true (for more detailed information, see [157], [184] and the corre-
sponding references therein).

Exercises 10 and 11 present some additional information about Luzin
subsets of R.

Dual (in a certain sense) objects to Luzin sets are the so-called Sierpinski
sets, which were constructed by Sierpinski in 1924, also under the assump-
tion of the Continuum Hypothesis.

Let us introduce the notion of Sierpinski sets and consider some prop-
erties of these sets.

Let X be asubset of R. We say that X is a Sierpinski set if X is uncount-
able and, for each Lebesgue measure zero subset Y of R, the intersection
X NY is at most countable.

Many facts concerning Sierpinski sets are similar to the corresponding
facts concerning Luzin sets. For example, we have

(a) the family of all Sierpinski sets generates the o-ideal of subsets of R
invariant under the group of all those transformations of R which preserve
the o-ideal of all Lebesgue measure zero subsets of R (in particular, this
family is invariant with respect to the group of all translations of R);

(b) the assumption

(Martin's Axiom) & (2% > wy)

implies that there are no Sierpinski sets on R.
Analogously, we have the following theorem due to Sierpinski.

Theorem 4. Assume the Continuum Hypothesis (CH). Then there
exist Sierpinski subsets of R.

Proof. The argument is very similar to the proof of Theorem 1. The
only change is the replacement of the family {X¢ : £ < wi} of all first cat-
egory Borel subsets of R by the family {Ye : £ < wi} of all A-measure zero
Borel subsets of R (where A denotes, as usual, the standard Lebesgue mea-
sure on R). Also, instead of the classical Baire theorem, here we should refer
to the trivial fact that A is not identically equal to zero. The corresponding
details are left to the reader.

In connection with Theorem 4, we wish to notice that the existence of
Sierpinski subsets of R is possible in some situations when the Continuum
Hypothesis does not hold. More precisely, there are models of ZFC theory
in which the negation of CH is valid and there exist Sierpinski sets of
cardinality ¢ (see, e.g., [146] and [147]). Evidently, in such models we also
have Lebesgue nonmeasurable subsets of R whose cardinality is equal to wq
and w1 < c.
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Remark 2. There is a quite general result due to Sierpinski and Erdos,
which states that under certain additional set-theoretical hypotheses (in
particular, under CH or Martin’s Axiom), the o-ideal of all first category
subsets of R is isomorphic to the o-ideal of all Lebesgue measure zero sub-
sets of R. An isomorphism between these two classical o-ideals is purely
set-theoretical and does not have nice descriptive properties. However, the
existence of such an isomorphism allows one to obtain automatically many
theorems for the Lebesgue measure (the Baire category) starting with the
corresponding theorems for the Baire category (the Lebesgue measure).
In particular, in this way one can easily deduce Theorem 4 from Theo-
rem 1 (and, conversely, Theorem 1 from Theorem 4). A detailed proof of
the Sierpinski—-Erdos result mentioned above (the so-called Sierpinski—-Erdés
Duality Principle) is given in the well-known textbooks [192] and [202] where
numerous applications of this principle are presented as well. Some general
version of the Duality Principle is formulated and proved in [43].

Let us point out another similarity between Luzin and Sierpinski sets.

Theorem 5. FEvery Sierpinski set is a first category subset of R. No
uncountable subset of a Sierpiriski set is Lebesgue measurable.

Proof. Let X be a Sierpiniski set. Let Z(\) denote, as usual, the o-ideal
of all Lebesgue measure zero subsets of R. As we know, the o-ideals IL(R)
and Z(\) are orthogonal, i.e., there exists a partition {A, B} of R such that
A e K(R) and B € Z()\). So we have the inequality card(X N B) < w and
the inclusion X C AU (X N B), from which we immediately obtain that
X € K(R).

Let now Y be an arbitrary uncountable subset of X (so Y is a Sierpiriski
set, too). Because XNY is uncountable, we observe that Y ¢ Z(\). Suppose,
to the contrary, that Y is Lebesgue measurable. Then A\(Y) > 0 and we can
find an uncountable set Z C Y of Lebesgue measure zero. But then the set
X N Z is uncountable, so we get a contradiction with the definition of the
Sierpinski set X. The contradiction obtained finishes the proof of Theorem
5.

If we replace the Continuum Hypothesis by Martin’s Axiom (which is a
much weaker assertion than CH), then we can prove the existence of some
analogues of Luzin and Sierpinski sets.

Namely, if Martin’s Axiom (MA) holds, then there exists a set X C R
such that

(1) card(X) = c;

(2) for each set A € K(R), we have card(AN X) < c.
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Any set X with the above two properties is usually called a generalized
Luzin subset of the real line R.

Similarly, if Martin’s Axiom (MA) holds, then there exists aset Y C R
such that

(1) card(Y) = ¢;

(2") for each set B € Z(\), we have card(BNY) < c.

Any set Y with the above two properties is usually called a generalized
Sierpinski subset of the real line R.

Observe that, for the existence of generalized Luzin sets or generalized
Sierpinski sets, we do not need the full power of Martin’s Axiom. In fact, the
existence of generalized Luzin and Sierpinski sets is implied by some addi-
tional set-theoretical assumptions that are essentially weaker than Martin’s
Axiom. Exercise 19 for this chapter presents the corresponding result for
an abstract o-ideal of subsets of a given uncountable ground set.

We wish to give here one application of a generalized Luzin set to the
construction of a function which is extremely bad from the point of view of
measure theory.

Let E be a set (in particular, a topological space) and let f be a func-
tion acting from E into the real line R. We shall say that f is absolutely
nonmeasurable if, for any nonzero o-finite diffused measure p on E, this f
is nonmeasurable with respect to p.

Let us underline that, in this definition, the domain of y is not a fixed
o-algebra of subsets of E (actually, dom(u) may be an arbitrary o-algebra
of subsets of F, containing all singletons in E).

Theorem 6. Suppose that Martin’s Aziom (MA ) is valid. Then there
exists an injective absolutely nonmeasurable function f: R — R.

Proof. We know that Martin’s Axiom implies the existence of a gener-
alized Luzin subset of R. Let X be such a subset. Because we have

card(X) = ¢ = card(R),

there exists a bijection f : R — X. Obviously, we can consider f as an
injection acting from R into itself. Let us verify that f is the required func-
tion. Suppose, for a moment, that our f is not absolutely nonmeasurable.
Then there exists a nonzero o-finite diffused measure 1 on R such that f is
p-measurable, i.e., for any Borel set B C R, the relation f~!(B) € dom(u)
is satisfied. So, for any Borel subset B’ of X, we have f~1(B’) € dom(u).
Clearly, without loss of generality, we may assume that p is a probability
measure. Now, for each Borel subset B’ of X, we put v(B’) = u(f~1(B’)).
In this way we come to a Borel diffused probability measure v on X, which
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is impossible since X is a universal measure zero space (see Exercise 21
of the present chapter). The contradiction obtained finishes the proof of
Theorem 6.

Remark 3. The preceding theorem was formulated and proved under
the assumption that Martin’s Axiom is valid. In this connection, it is rea-
sonable to mention that one cannot establish the existence of an absolutely
nonmeasurable function on R within ZFC set theory. Indeed, if the cardi-
nality of the continuum is real-valued measurable, then such functions do
not exist. At the same time, one can easily demonstrate in ZFC theory
that there is an absolutely nonmeasurable function f : w; — R. In order to
demonstrate this, it suffices to pick a universal measure zero subspace X of
R with card(X) = w; and then to take as f any bijection acting from wy
onto X. Some additive version of Theorem 6 will be discussed in Chapter
14 in connection with invariant extensions of the standard Borel measure
on R.

In our further considerations, we shall meet many other applications
of Luzin sets and Sierpinski sets (respectively, of generalized Luzin sets
and generalized Sierpinski sets). But now we shall use once more Martin’s
Axiom for giving a construction of a generalized Sierpinski set with the
Baire property in the restricted sense.

Theorem 7. Suppose that Martin’s Aziom (MA) holds. Then there
ezists a set X C R such that

(1) for every nonempty perfect set P C R, the intersection X NP is a
first category set in P;

(2) for each Lebesgue measurable set Y C R with A(Y') > 0, the inter-
section X NY is nonempty;

(3) X is a generalized Sierpinski subset of R.

Proof. Let « denote the smallest ordinal number whose cardinality is
equal to c. Actually, we may identify « with ¢ (see Chapter 0).

Let {Z¢ : £ < a} denote the family of all Borel subsets of R having
strictly positive Lebesgue measure, i.e., {Z¢ : € < a} = B(R)\Z()), and let
{T: : £ < a} denote the family of all Borel subsets of R having Lebesgue
measure zero, i.e., {T¢ : £ < a} = B(R)NZ(\). For each ordinal { < «,
we fix a partition {ZEO, Zgl} of Z¢ such that Zg is a Lebesgue measure zero
set and Zfl is a first category set in Z¢. Notice that the existence of such
a partition follows directly from Lemma 1. Now, we define an injective
a-sequence {z¢ : £ < a} of real numbers.

Suppose that £ < « and that the partial sequence {x¢ : { < £} has



“K29544” — 2017/8/24

LUZIN SETS, STERPINSKI SETS, AND THEIR APPLICATIONS 219

already been determined. Let us consider the set

De=(|J 2 u{ac: ¢ <gu(l o)
¢<e c<¢

Martin’s Axiom implies that the set D¢ is of Lebesgue measure zero. Hence
we have the relation Z¢ \ D¢ # (). So we can choose a point z¢ from the
above-mentioned nonempty difference of sets.

Proceeding in this manner, we are able to define the whole a-sequence
{z¢ : £ < a} of points of R. Afterwards, we put X = {z¢ : £ < a} and we
are going to show that the set X is as required.

Let P be any nonempty perfect subset of R. If its Lebesgue measure
is equal to zero, then, for some ordinal { < o, we may write P = T¢.
Consequently, from the method of construction of the set X, we immediately
obtain the inequality card(PNX) < c¢. Applying Martin’s Axiom again, we
see that the intersection P N X is a first category set in P.

Suppose now that A\(P) > 0. Then, for some ordinal £ < «, we can
write P = Z¢. Therefore, PN X C Zgl U{z¢ : ¢ < &}. Taking account of
the fact that the set P does not have isolated points, we obtain from the
last inclusion that PN X is a first category set in P. Hence condition (1) is
satisfied for our set X. Furthermore, since z¢ € Z¢ for each ordinal ¢ < a,
we conclude that condition (2) holds for the set X, too. The validity of
condition (3) follows directly from our construction. Theorem 7 has thus
been proved.

Remark 4. This theorem enables us to conclude that Martin’s Axiom
implies the existence of a generalized Sierpinski subset of R which is thick
(with respect to the Lebesgue measure \) and simultaneously has the Baire
property in the restricted sense (cf. Exercise 12 from Chapter 0).

We want to finish this chapter with one interesting fact concerning uni-
versal measure zero sets and Lebesgue measure zero sets. The following
statement (due to Marczewski) yields a characterization of universal mea-
sure zero subsets of R in terms of Lebesgue measure zero sets.

Theorem 8. Let X be a subset of R. Then these two assertions are
equivalent:

(1) X is a universal measure zero space;

(2) each homeomorphic image of X lying in R has Lebesgue measure
zero.

Proof. Suppose first that X satisfies relation (1). Let Y be a subset of
R homeomorphic to X. Fix any homeomorphism f: X — Y. If \*(Y) > 0,
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then obviously there exists a nonzero o-finite diffused Borel measure p on
Y. Putting

v(Z) = u(f(2))  (Z € B(X)),
we obtain a nonzero o-finite diffused Borel measure v on X. But this is
impossible because X is a universal measure zero space. Therefore, the
equality A(Y) = 0 must be valid. The implication (1) = (2) has thus been
proved.

Let now X satisfy relation (2). We are going to demonstrate that relation

(1) holds for X, too. Of course, without loss of generality, we may assume
that our X is a subset of the unit segment [0, 1]. Suppose for a moment that
X is not a universal measure zero space. Then there exists a Borel diffused
probability measure g on [0, 1] such that p*(X) > 0. We may also assume
that © does not vanish on any nonempty open subinterval of [0, 1] (replacing,
if necessary, p by (¢ + A)/2). Now, define a function f : [0,1] — [0,1] by
the formula

f(@) = p((0,2])  (z €]0,1]).
Evidently, f is an increasing homeomorphism from [0, 1] onto itself. Let us
put

v(Z) =u(f1(2)) (ZeB([0,1])).

In this way we get a Borel probability measure v on [0, 1] such that

v (F(X)) = 1 (X) > 0.

Furthermore, it turns out that v coincides with the standard Borel measure
on [0, 1]. Indeed, for each interval [a,b] C [0,1], we may write

7 (a,) = {t € 10,1] : p([0,1]) € [a, 0]} = [c, d],
where 1([0,¢]) = a and p([0,d]) = b. Then we have

v(fa,8]) = 1u(F " ([a,B])) = pu(le. d]) = ([0, d]) — ([0, ¢]) = b—a.

Consequently, the measures v and \ are identical on the family of all subin-
tervals of [0, 1] and hence these two measures coincide on the whole Borel
o-algebra of [0,1]. Thus A*(f(X)) = v*(f(X)) > 0, which contradicts rela-
tion (2). The contradiction obtained establishes the implication (2) = (1)
and completes the proof of Theorem 8.

EXERCISES

1. By assuming the Continuum Hypothesis (CH) and applying the
method of transfinite induction, show that there exists a Luzin subset X of
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R such that, for each set Y C R possessing the Baire property, the following
two relations are equivalent:

(a) card(Y N X) < w;

(b) Y is a first category subset of R.

Also, check whether the assumption that all Y possess the Baire property
is essential for the validity of (a) < (b).

2. Let X be a Luzin set on R with card(X) = ¢ and let x be a cardinal
number satisfying the inequalities w1 < Kk < c.

Demonstrate that no subset Y of X with card(Y) = k possesses the
Baire property in R.

3. Let E be a topological space satisfying the following two conditions:

(a) there exists a countable subset D of E everywhere dense in F;

(b) each one-element set {e}, where e € D, is a Gs-subset of E.

Let p be a o-finite Borel measure on E such that (Ve € D)(u({e}) = 0).

Prove that there exists a first category F,-subset Z of E for which the
equality u(E \ Z) = 0 holds true.

4. Verify that

(a) any subspace of a universal measure zero space is also a universal
measure zero space;

(b) the class of all universal measure zero spaces is closed under finite
Cartesian products, but is not closed under countable Cartesian products;

(c) if I is a set of indices whose cardinality is not real-valued measurable,
and {E; : i € I} is a family of universal measure zero spaces, then the
topological sum of {F; : i € I} is a universal measure zero space, t00.

5. Assume that E is a topological space such that all singletons in £
are Borel subsets of E.

Prove that the following two assertions are equivalent:

(a) E is a universal measure zero space;

(b) for any topological space E’ satisfying the same assumption and
containing F as a subspace, and for any o-finite diffused Borel measure p
on E’| the equality p*(F) = 0 holds true, where p* denotes, as usual, the
outer measure associated with p.

Deduce from this result that if {E, : n € w} is a countable family
of universal measure zero subspaces of a topological space E’, then the
space U{E,, : n € w} is universal measure zero, too. In other words, if
a topological space E’ is not universal measure zero, then the family of
all universal measure zero subspaces of E’ forms a o-ideal in the Boolean
algebra of all subsets of F’.
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6. Let E1 and F> be two topological spaces satisfying the assumption
of Exercise 5, and let f : Ey — E5 be an injective Borel mapping.

Check that if the space Es is universal measure zero, then the space F;
is universal measure zero, too.

Show also that the condition of injectivity of f is essential here. More-
over, show that a bijective continuous image of a universal measure zero
space is not, in general, universal measure zero.

7. Verify that any universal measure zero subspace X of R is a Mar-
czewski subset of R (see Chapter 10 of this book), i.e., for each nonempty
perfect set P C R, there exists a nonempty perfect set P’ C R such that
P'c Pand PPNX =.

8. Demonstrate that any Luzin subset of R is small in the Borel sense.

9. Let [a,b] be an arbitrary compact subinterval of R and let 1 be a
finite diffused Borel measure on |[a, b].

Show that, for each real € > 0, there exists a real § > 0 such that, for
any subinterval [t/,¢"] of [a,b] with ¢ —#' < §, one has u([t',t"]) < e.

Deduce from this fact that every subset of R small in the Borel sense
is universal measure zero (notice that the converse assertion is not true; in
this connection, see Exercise 25 below).

10. Let X be a Luzin subset of the real line R and let p be an arbitrary
o-finite diffused Borel measure on R. Suppose also that f : X — R is a
mapping which has the Baire property.

Prove that p*(f(X)) = 0, where p* denotes, as usual, the outer measure
associated with u. Hence, f(X) is a universal measure zero subset of R.

11. Suppose that the Continuum Hypothesis holds, and let X be an
uncountable everywhere dense subspace of R such that Ba(X) = B(X).
Check that X is a Luzin subset of R.

12. Give a detailed proof of Theorem 4.

13. Let T = T4 denote the density topology on R.

Show that a set Z C R is a Sierpinski set in R if and only if Z is a
Luzin set in the space (R, T) (the latter means that Z is uncountable and,
for every first category set Y in (R, 7), the intersection Z NY is at most
countable).

14. Let X be a Sierpinski subset of R considered as a topological space
with the induced topology.

Prove that any Borel subset of X is simultaneously an F,-set and a
Gs-set in X (in particular, each countable subset of X is a Gs-set in X).
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15. Let X be a Sierpinski subset of R.

Demonstrate that, for any nonempty perfect set P C R, the set X N P
is of first category in P (this result strengthens the corresponding part of
Theorem 5).

16. Let X be a Sierpinski subset of R. Equip X with the topology
induced by the density topology of R.

Check that the topological space X is nonseparable and hereditarily
Lindelof (the latter means that each subspace of X is Lindelof, i.e., any
open covering of a subspace contains a countable subcovering).

17*. Assume that CH holds and let X be a Sierpinski set on R. Equip
X with the topology induced by the Euclidean topology of R.

Prove that A(X) = B(X), where A(X) denotes the class of all analytic
subsets of X and B(X) denotes the class of all Borel subsets of X.

18*. Let J; and J> be two orthogonal o-ideals of subsets of R, each of
which is invariant with respect to the group of all translations of R. Let Ay
and As be two subsets of R satisfying the relations A; ¢ J; and Ay & Js.

Demonstrate that

(i) there exists a set By € J; for which one has

Bl—AQZU{Bl—GZGEAQ}:R;
(ii) there exists a set By € J» for which one has
BQ—A1:U{B2—a:a€A1}:R.

Further, put

J1 = the o-ideal of all first category subsets of R;

J2 = the o-ideal of all Lebesgue measure zero subsets of R.

Deduce from relations (i) and (ii) that if X is a Luzin set on R and Y
is a Sierpinski set on R, then the equalities card(X) = card(Y) = wy are
fulfilled, and conclude that the simultaneous existence in R of Luzin and
Sierpinski sets immediately implies that the cardinality of these sets is as
minimal as possible (i.e., is equal to the least uncountable cardinal).

Remark 5. The above result was first obtained by Rothberger (see
[220])).

19. Let E be a set with card(F) > w; and let J be a o-ideal of subsets
of F, containing in itself all one-element subsets of E. Denote

cov(J) = the smallest cardinality of a covering of FE by sets belonging
to J;
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cof(J) = the smallest cardinality of a base of J.

Prove that if the equalities cov(J) = cof(J) = card(E) are fulfilled,
then there exists a subset D of E such that card(D) = card(E) and, for any
set Z € J, one has card(Z N D) < card(E).

In particular, if a ground set E coincides with the real line R and J
is the o-ideal of all first category subsets of R (respectively, the o-ideal of
all Lebesgue measure zero subsets of R), then one obtains, under Martin’s
Axiom, the existence of a generalized Luzin subset of R (respectively, the
existence of a generalized Sierpinski subset of R).

20*. Assume that the Continuum Hypothesis (CH) holds.

Demonstrate that there exists a set X C R satisfying the following two
conditions:

(a) X is a vector space over the field Q;

(b) X is an everywhere dense Luzin subset of R.

Show also that there exists a set ¥ C R satisfying the following two
conditions:

(a’) Y is a vector space over the field Q;

(b") Y is an everywhere dense Sierpiriski subset of R.

Moreover, by assuming Martin’s Axiom, formulate and prove analogous
results for generalized Luzin sets and for generalized Sierpinski sets.

In addition, infer from these results, by assuming Martin’s Axiom again,
that there exist an isomorphism f of the additive group (R, +) onto itself
and a generalized Luzin set Z in R such that f(Z) is a generalized Sierpiriski
set in R.

21*. Suppose that Martin’s Axiom (MA) holds.

Prove that any generalized Luzin subset of R is universal measure zero.

In addition, by using a generalized Luzin set on R, show that there exists
a o-algebra S of subsets of R, such that

(a) for each point = € R, we have {z} € S;

(b) S is a countably generated o-algebra, i.e., there exists a countable
subfamily of S, which generates S;

(¢) there is no nonzero o-finite diffused measure whose domain coincides
with S.

Conclude that Martin’s Axiom implies that the cardinal c is not real-
valued measurable (i.e., there exists no nonzero o-finite diffused measure
defined on the family of all subsets of R).

Remark 6. A result similar to the one presented in Exercise 21 can
be proved within ZFC theory if we replace R by a certain uncountable
subspace E of R. Namely, it suffices to take as E a universal measure zero
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subset of R with cardinality equal to w;. In particular, we immediately
obtain from this result that w; is not real-valued measurable (cf. [270]).

22. Assume Martin’s Axiom (MA).

By applying a generalized Luzin set, prove that there exist two o-
algebras S; and Sy of subsets of R, satisfying the following five conditions:

(a) B(R) c S QSQ;

(b) both 8&; and Sy are countably generated o-algebras;

(c) there exists a measure p; on S; extending the standard Borel measure
on R;

(d) there exists a measure us on So extending the standard Borel mea-
sure on R;

(e) there is no nonzero o-finite diffused measure defined on the o-algebra
of sets, generated by S1 U Ss.

Remark 7. The result of Exercise 22 will be significantly strengthened
in Chapter 14.

23*. Check that if A is an arbitrary first category subset of R, then the
equality (R\ A) + (R \ A) = R holds true.

By starting with this fact, assuming the Continuum Hypothesis and
using the method of transfinite recursion, construct a Luzin set X in R
such that X + X = R.

Formulate and prove the analogous result (under Martin’s Axiom) for a
generalized Luzin set.

24. Let Z be a subset of the Euclidean plane R2.

This Z is called strong measure zero if, for any sequence {e,, : n € w} of
strictly positive reals, there exists a countable covering {V,, : n € w} of Z
by squares, such that (Vn € w)(diam(V,,) < &,).

Let [ be a straight line in R? not parallel to the line R x {0}. Consider
the projection prg ;) : R* = R of R? onto R, canonically associated with
the direction [. According to the definition of pr(g ;), for each point (z,y)
of R2, one has pr(R)l)(:c, y) = (a/,0), where the vector (x — 2/, y) is parallel
to the line [.

Show that if Z is a strong measure zero subset of R?, then pr(g ;)(Z) is
a strong measure zero subset of R.

In addition, introduce the notion of a Luzin subset (respectively, of a
generalized Luzin subset) of the plane R? and prove that, under the Con-
tinuum Hypothesis (respectively, under Martin’s Axiom), there exist Luzin
subsets (respectively, generalized Luzin subsets) of R2.

Finally, verify that any Luzin set in R? is strong measure zero (and
hence universal measure zero).
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25*. Let X be the Luzin set of Exercise 23 and let ¢ : R? — R be the
mapping defined by

o((z,9)) =z+y  ((z,y) € R?).

Observe that ¢ coincides with the projection Pr(R,) of R? onto R, where
Il={(z,y) eR? : o +y=1}.

Check also that ¢(X x X) = R and infer from this circumstance that
X x X is not a strong measure zero subset of R? (cf. the result of Exercise
24). Conclude from the above-mentioned fact that the Cartesian product
of two strong measure zero subsets of R is not, in general, a strong measure
zero subset of R2.

Compare the above result with the fact that the class of all universal
measure zero spaces is closed under finite Cartesian products (see Exercise
4 of the present chapter).

Remark 8. The results given in Exercises 23, 24, and 25 are essentially
due to Sierpiniski (cf. [241]).

26. Let X be an uncountable topological space such that all one-element
subsets of X are Borel in X.

This X is called a Sierpinski space if X contains no universal measure
zero subspace with cardinality equal to card(X).

Demonstrate that

(a) any generalized Sierpiniski subset of R is a Sierpinski space;

(b) if X is a Sierpinski space of cardinality wy, then A(X) = B(X),
where A(X) denotes the class of all analytic subsets of X (i.e., the class
of all those sets which can be obtained by applying the (A)-operation to
various (A)-systems consisting of Borel subsets of X) and B(X) denotes, as
usual, the class of all Borel subsets of X;

(c) if X7 and X5 are two Sierpinski spaces and X is their topological
sum, then X is a Sierpinski space, too;

(d) if X is any Sierpinski space, Y is any topological space such that
card(Y') = card(X), all one-element subsets of Y are Borel in Y, and there
exists a Borel surjection from X onto Y, then Y is a Sierpinski space,
too; consequently, if X is a Sierpinski subset of R and f : X — R is a
Borel mapping such that card(f(X)) = card(X), then f(X) is a Sierpinski
subspace of R.

27. By assuming Martin’s Axiom and applying the method of transfinite
recursion, construct a generalized Sierpinski subset X of R satisfying the
equality X + X = R.
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Infer from this equality that there exists a continuous surjection from
the product space X x X onto R.

Further, by starting with this property of X and keeping in mind asser-
tion (d) of Exercise 26, conclude that the topological product X x X is not
a Sierpinski space.

So, the topological product of two Sierpinski spaces is not, in general, a
Sierpinski space.

28. Let H be a Hilbert space (over the field R) whose Hilbert dimension
is equal to ¢ (in particular, the cardinality of H equals ¢, too).

Assuming that c is not a real-valued measurable cardinal, demonstrate
that there exists a subset X of H satisfying the following three conditions:

(a) card(X) = ¢;

(b) X is everywhere dense in H (in particular, X is nonseparable);

(¢) X is a universal measure zero subspace of H.

Suppose now that c is not cofinal with wq, i.e., ¢ cannot be represented
in the form ¢ = 37, K¢, where all cardinal numbers ke (§ < w1) are
strictly less than c.

By starting with the fact that there exists an wi-sequence of nowhere
dense subsets of H which cover H, show that there is no generalized Luzin
subset of H; in other words, show that there is no subset Y of H satisfying
these two relations:

(d) card(Y) = ¢;

(e) for each first category set Z C H, the inequality card(Z NY) < c is
fulfilled.

29*. Consider the Hilbert cube [0, 1]“. A deep theorem due to Hurewicz
states that this cube cannot be covered by countably many zero-dimensional
subspaces (see, for instance, [149]). Also, it is well known that

(a) any zero-dimensional subset of [0,1]¥ can be included in some zero-
dimensional Gs-subspace of [0, 1]%;

(b) any finite-dimensional subset of [0, 1]* is contained in a finite union
of zero-dimensional subspaces of [0, 1]“.

For more details, see again [149] (notice that (a) is a direct consequence
of the Lavrentieff theorem on extensions of homeomorphisms).

Starting with these facts and assuming the Continuum Hypothesis, con-
struct an uncountable Luzin type set X C [0, 1]* for the o-ideal generated
by the family of all zero-dimensional Gs-sets in [0, 1]*.

Check that no uncountable subspace of X is finite-dimensional.

Now, fix a Peano type mapping ¢ : C' — [0,1]*, where C' denotes the
classical Cantor discontinuum on the segment [0, 1], and define two functions
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f1:]0,1]“ = C and f5: [0,1]* — C by the formulas

fi(z) =min(¢™ (2)), fo(z) =max(¢™'(z))  (x€[0,1]).

Both these functions are semicontinuous (see Exercise 4 from Chapter 3).

Show that, for any uncountable set Y C X, the restrictions f1|Y and
f2|Y are not continuous; deduce from this circumstance that f;|Y and f2|Y
are not countably continuous.

30*. Assume Martin’s Axiom (MA).

Starting with the existence of a generalized Luzin set in R and using
the topological invariance of the Baire property in the restricted sense (see
Chapter 0), demonstrate that there exist a function f acting from R into
[0,1] and a set X C R having the following properties:

(a) f is upper semicontinuous;

(b) card(X) = c;

(¢) for any set Y C X with card(Y) = c, the restriction f|Y is not
continuous.

Infer from these three properties that if f = U{f; : i € I}, where
card(I) < c, then at least one partial function f; is not continuous (in
particular, f is not countably continuous).

Remark 9. The result of Exercise 30 is essentially due to Sierpinski
(see [243)]).

31*. Assuming CH, establish that there exists a family {X; : ¢ € I} of
Luzin sets in R such that

(a) card(I) > c;

(b) for any two distinct indices @ € I and j € I, there is no Borel
isomorphism of X; onto a subset of Xj.

Formulate and prove the analogous result for Sierpinski sets in R.

Remark 10. Additional information about Luzin sets and Sierpinski
sets (also, about other small subsets of the real line) can be found in [43],
[84], [145], [149], [184], [192], [202], [207], and [283].
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Chapter 14
Absolutely nonmeasurable additive functions

It was shown in Chapter 13 that, assuming Martin’s Axiom (MA), there
exists an injective absolutely nonmeasurable function f : R — R. In other
words, it was demonstrated therein that some functions f acting from R
into R are extremely bad from the measure-theoretical point of view, i.e.,
those [ are nonmeasurable with respect to any nonzero o-finite diffused
measure defined on a o-algebra of subsets of R. In the same chapter it was
also pointed out that the existence of absolutely nonmeasurable functions
acting from R into R cannot be proved within ZFC set theory, so necessarily
needs additional set-theoretical axioms.

Here we wish to develop this topic and to establish some interesting
connections between absolutely nonmeasurable functions and the measure
extension problem (the latter was raised by Banach many years ago).

First, it is natural to ask whether there exist (under MA) absolutely
nonmeasurable functions f : R — R having important additional (e.g.,
algebraic or topological) properties. For instance, one can ask whether
there exists an absolutely nonmeasurable homomorphism of the additive
group (R, +) into itself.

In fact, Exercise 20 from Chapter 13 gives a positive answer to this
question (assuming Martin’s Axiom). More precisely, if we suppose that
there exists a generalized Luzin subset X of R being simultaneously a vector
space over the field Q of all rational numbers, then the required absolutely
nonmeasurable homomorphism from R into R can be constructed without
any difficulty. Namely, let us treat R as a vector space over Q. Because we
have card(R) = card(X) = c, the vector spaces R and X are isomorphic,
so we may take any isomorphism ~ : R — X between these two spaces.
Then we may consider h as an injective homomorphism from R into R. A
simple argument presented in the same chapter (see the proof of Theorem
6 therein) yields that h is an absolutely nonmeasurable function.

Remark 1. We thus conclude that the existence of absolutely non-
measurable solutions of Cauchy’s functional equation can be proved under

229
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Martin’s Axiom. In this context, it is reasonable to recall that any nontriv-
ial solution of Cauchy’s functional equation is necessarily nonmeasurable
with respect to the classical Lebesgue measure A on R (see Theorem 4 from
Chapter 11).

In the present chapter, our main goal is to obtain a certain generaliza-
tion of the result of Pelc and Prikry [205] concerning the above-mentioned
measure extension problem (cf. Exercise 22 from Chapter 13). The exis-
tence of absolutely nonmeasurable additive functions acting from R into R
will be a starting point for our further considerations. Some other questions
closely connected with measurability properties of additive functions will be
discussed, too.

First, we would like to recall several notions and facts.

Let E be a nonempty set and let p be a measure defined on a o-algebra
of subsets of E. We recall that y is diffused (or continuous) if all singletons
in E are of p-measure zero.

Let us emphasize that the measures considered below in this chapter are
always assumed to be diffused.

Let M be a class of measures given on various o-algebras of subsets of
E and let f : E — R be a function. We shall say that f is absolutely
nonmeasurable with respect to M if there exists no measure p € M such
that f is measurable with respect to p.

We shall say that f is absolutely nonmeasurable if f is absolutely non-
measurable with respect to the class of all nonzero o-finite diffused measures
on F.

Remark 2. In the definition above, the real line R can be replaced
by any uncountable Polish topological space (or, more generally, by any
uncountable Borel subset of a Polish space). Indeed, since an arbitrary
uncountable Borel subset B of a Polish space is Borel isomorphic to R (see,
e.g., [105], [149]), we have a one-to-one correspondence between all functions
f : E — R that are absolutely nonmeasurable with respect to a class M,
and all functions g : £ — B that are absolutely nonmeasurable with respect
to the same M.

Example 1. Let £ = R. Take as M the class of all those measures
on R which extend A\ and are invariant under the group of all translations
of R. Let X be a Vitali set in R and denote by f = fx its characteristic
function. In view of the Vitali theorem (see also Exercise 4 from Chapter
10), we can assert that f is absolutely nonmeasurable with respect to M.

Example 2. Let F be an uncountable Polish topological space and let
M denote the class of the completions of all nonzero o-finite diffused Borel
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measures on F. As we know, there exists a Bernstein subset X of F (see
Chapter 10). Let f = fx be the characteristic function of X. Then we can
assert that f is absolutely nonmeasurable with respect to M (cf. Exercise
9 from Chapter 10).

Let Ao stand for the restriction of A to the Borel o-algebra B(R) (in
other words, \g is the standard Borel measure on R).
Pelc and Prikry proved in their work [205] the following statement.

If the Continuum Hypothesis holds, then there exist two o-algebras S;
and Sy of subsets of R such that

(1) the Borel o-algebra of R is contained in &1 N So;

(2) both o-algebras S; and Sy are countably generated;

(3) both o-algebras S; and Sy are invariant under the group T' of all
isometric transformations of R;

(4) there exists a I'-invariant measure p7 on S; extending \o;

(5) there exists a I'-invariant measure po on So extending \o;

(6) there is no nonzero o-finite diffused measure defined on the o-algebra
generated by &1 U Sa.

The proof of this statement given in [205] essentially utilizes the methods
developed in [83] and [100]. Also, in [205] the question is posed whether the
statement remains valid assuming Martin’s Axiom (MA) instead of the
Continuum Hypothesis (CH).

By applying the method of Kodaira and Kakutani [138] and by us-
ing absolutely nonmeasurable homomorphisms from (R,+) into the one-
dimensional unit torus, it will be demonstrated below that the question of
Pelc and Prikry is solvable positively (Theorem 2 of this chapter). Also, the
reader will be able to see that our approach essentially differs from the one
presented in [205] and leads to a much stronger result in terms of absolutely
nonmeasurable additive functions.

Let T be the one-dimensional unit torus in the plane R? = R x R.
Actually, this torus is defined by T = {(z,y) € R? : 22 + 4> = 1} and
therefore coincides with the unit circle in R2.

We will consider T as a commutative compact topological group with
respect to the natural group operation and topology (the latter is induced
by the standard Euclidean topology on R?). The group operation in T will
be denoted by + and, accordingly, the neutral element in T will be denoted
by 0. The pair (T,+) is often called the circle group. Observe also that
(T, +) may be identified with (Sy,-), where S; = T and - is the restriction
to S; of the standard multiplication operation for complex numbers.
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Being a compact topological group, (T, +) is equipped with the Haar
probability measure which will be denoted by v. In fact, the completion of
v coincides with the standard Lebesgue measure on T taken with coeflicient
1/(2m). Further, the group (T, +) is divisible, i.e., for each ¢ € T and for
any natural number n > 0, there exists z € T such that

t=nz=z+z+..+2z2,

where in the sum of the right-hand side of this relation z is taken n times.

Some nontrivial subgroups of (T,+) are divisible, too. In particular,
consider the subgroup G of T consisting of all those elements from T which
have finite order; in other words, put

G={teT:(Gn<w)(n#0&nt=0)}.

It can easily be verified that G is infinite, countable, and divisible.
By virtue of Exercise 3 of this chapter, the group (T, +) is representable
in the form

T=G+H (GnH=/{0}),

where G is again the countable group of all those elements in T which have
finite order, and H is a complemented subgroup of T.

It can readily be checked that the following three relations are satisfied:

(a) H is a vector space (over Q) isomorphic to R;

(b) H is a v-thick subset of T, i.e., v*(H) = 1;

(c) H is a second category subset of T; moreover, H is thick in the sense
of category (i.e., H intersects each second category subset of T possessing
the Baire property).

Taking the above-mentioned facts into account, we come to the following
auxiliary proposition.

Lemma 1. Under Martin’s Aziom (MA), there exists a set L in T
such that

(1)L H;

(2) L is a generalized Luzin subset of T;

(3) L is a vector space over Q.

Proof. Indeed, by using the standard argument (see the proof of The-
orem 1 and Exercise 20 from Chapter 13), a generalized Luzin set L C T
can be constructed in such a manner that all points of L would be in H and
L would be a vector space over Q. We omit the details of this construction
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(which are not difficult). Let us only notice that, because H is a thick sub-
space of T in the sense of category, L is a generalized Luzin subset of H.

The next auxiliary statement plays the key role for our further consid-
erations.

Lemma 2. Assuming Martin’s Aziom (MA ), there exist two functions
¢:R — H and ¢ : R — H which satisfy the following four conditions:

(1) ¢ and 1p are homomorphisms of vector spaces (over Q);

(2) the graph of ¢ is (A @ v)-thick in the product space R x T;

(3) the graph of ¢ is (A ® v)-thick in the product space R x T;

(4) ¢+ is an isomorphism between R and L, where L is the generalized
Luzin set of Lemma 1.

Proof. Let a denote the least ordinal number of cardinality ¢ and let
{Z¢ : £ < a} be the family of all Borel subsets of R x T with strictly
positive (A ® v)-measure. Moreover, fix some partition {Z1, 22, Z3} of [0, af
into three sets, each of cardinality c, and assume that every Borel subset
of R x T whose (A ® v)-measure is strictly positive belongs to both partial
families {Z; : ¢ € 1} and {Z¢ : & € Z3}. Let L be as in Lemma 1.
Pick a Hamel basis {l¢ : £ < a} of L. By using the method of transfinite
recursion, it is not hard to construct three a-sequences

{xf : €<O‘}7 {yf : §<o‘}a {yé : €<O‘}v

which satisfy these four relations:
(a) {x¢ : € < a} is a Hamel basis of R;
(b) (z¢,ye) € Z¢ for any ordinal number £ € Zy;
(c) (w¢,y;) € Zg¢ for any ordinal number § € Zo;
(d) {ve,ye} C H and ye + y; = l¢ for each ordinal < a.
Now, we define

dlxe) =ve, Y(re) =y (<)

In view of the linear independence of {z¢ : £ < a}, both ¢ and ¥ can
uniquely be extended to homomorphisms ¢ : R — H and ¢ : R — H,
which also determine the homomorphism ¢+ : R — H. Since the relation
(¢ + ) (ze) = le holds for all £ < « and {l¢ : £ < o} is a Hamel basis of
L, we infer that ¢ + 1 is an isomorphism between R and L. Finally, by
virtue of relations (b) and (c), it is clear that the graphs of ¢ and 1 are
(A ® v)-thick in the product space R x T. This obviously finishes the proof
of Lemma 2.
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Let f: R — T be an arbitrary group homomorphism whose graph is
(A ® v)-thick in R x T. Then f can be made measurable with respect to
an appropriate invariant extension of Ay (see, for instance, the well-known
article by Kodaira and Kakutani [138]). Indeed, for each set Z belonging
to dom(Ag ® v), denote Z' = {x € R : (z, f(x)) € Z} and consider the
family of sets S’ = {Z’ : Z € dom(\o ® v)}. It is not difficult to verify that
S’ is a o-algebra of subsets of R, containing dom()g) and invariant under
the group I' of all isometric transformations of R. Also, we can define a
functional p on 8" by putting

w2 =Mev)(2) (Z2'€8).

It turns out that pu is a measure on S’ extending Ay and invariant under T’
(cf. [118], [125], [138]). An easy verification of this fact is left to the reader.
Besides, the definition of p directly implies that the original homomorphism
f becomes measurable with respect to p.

Theorem 1. Assuming Martin’s Aziom (MA), there exist two group
homomorphisms fi : R — T and fo: R — T and two measures p1 and o
on R, such that

(1) p1 extends Ao and is invariant under T';

(2) pe extends Ng and is invariant under T';

(3) f1 is measurable with respect to i ;

(4) fa2 is measurable with respect to usa;

(5) the homomorphism f1 + fa is absolutely nonmeasurable.

Proof. It suffices to put fi = ¢ and fo = ¥, where ¢ and 1 are as in
Lemma 2. Because the graphs of ¢ and ¢ are (A®v)-thick subsets of R x T,
they determine the corresponding I'-invariant extensions w1 and ps of the
Borel measure A\g. At the same time, the group homomorphism f; + f2 is
injective and its range is a generalized Luzin subset of T. This yields at
once that fi + fo is an absolutely nonmeasurable function (cf. Theorem 6
from Chapter 13), and so completes the proof of the statement.

Theorem 2. Assume again Martin’s Aziom. Then there exist two o-
algebras 81 and S of subsets of R such that

(1) the Borel o-algebra of R is contained in Sy N Sa;

(2) both o-algebras Sy and Sy are countably generated;

(3) both o-algebras S and Sa are invariant under the group T of all
motions of R;

(4) there exists a T'-invariant measure p1 on Sy extending \o;

(5) there exists a T'-invariant measure ps on Sy extending \o;
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(6) there is no nonzero o-finite diffused measure on the o-algebra gen-
erated by S U Ss.

Proof. Let B(R) denote, as usual, the Borel o-algebra of R and let
B(R x T) denote the Borel o-algebra of R x T. Take the homomorphisms
f1 and fy of Theorem 1 and define

S ={{x: (z, fi(x)) e B}: Be B(R xT)}
Sy ={{z: (z, f2(z)) e B} : Be B(RxT)}.

A simple argument shows that these o-algebras are the required ones.

Indeed, relations (1)—(5) are verified directly in view of Theorem 1. It
remains to check the validity of relation (6).

Suppose, to the contrary, that there exists a nonzero o-finite diffused
measure 4 on the o-algebra S generated by the family S; USs (observe that
S is also countably generated and invariant under the group of all motions of
R). Because the homomorphism f; is measurable with respect to S; and the
homomorphism f> is measurable with respect to Sa, we deduce that both f;
and fo are measurable with respect to S (or, equivalently, with respect to p).
Consequently, the homomorphism f; + fo must be measurable with respect
to u, too, which contradicts the absolute nonmeasurability of f1 + fo (see
relation (5) of Theorem 1). The contradiction obtained finishes the proof.

Remark 3. One generalization of Theorem 2 for certain measure type
functionals was established in [124].

Remark 4. Under Martin’s Axiom, Theorems 1 and 2 can be general-
ized to the case of the n-dimensional Euclidean space R™ (n > 1) equipped
with the group I';, which is generated by the family of all central symmetries
of R™ (in particular, T';, contains the group of all translations of R").

Remark 5. Actually, we do not need the full power of Martin’s Axiom
for obtaining Theorems 1 and 2. It suffices to utilize the corresponding
properties of generalized Luzin sets, which are implied by this axiom.

The following example seems to be relevant in the context of considera-
tions presented in this chapter.

Example 3. Let u be a nonzero o-finite measure on the real line R
and let f: R — R be a function such that, for some nonzero o-finite Borel
measure v on ran(f), the graph of f is (@ ® v)-thick in the product set
R xran(f). Then f is measurable with respect to an appropriate extension
w' of u (hence, f is not absolutely nonmeasurable). Indeed, we may suppose
without loss of generality that v is a Borel probability measure on ran(f)
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and we may apply once again the method of Kodaira and Kakutani [138].
For each set Z € dom(u ® v), let us denote Z' = {z € R : (=, f(x)) € Z}.
Furthermore, introduce the family of sets &' = {Z’ : Z € dom(p ® v)}.
Again, it can easily be seen that S’ is a o-algebra of subsets of R. In addition,
if X € dom(p), then we trivially have

X xran(f) e dom(p@v), X ={zeR:(z, f(z)) € X xran(f)},

whence it follows that X € S’. Consequently, we get dom(u) C §’. Now, for
any set Z € dom(pu ®@ v), let us put p/(Z') = (p@v)(Z). A straightforward
verification shows that the functional p’ is well-defined (by virtue of the
thickness of the graph of our function f) and that p’ is a measure on S’
extending the initial measure pu. The definition of x4’ also implies that f
turns out to be measurable with respect to p'.

In particular, the previous argument shows that if the graph of a func-
tion f : R — R is (A ® A)-thick in the plane R? (for examples of such
functions, see, e.g., [78] or Theorem 5 from Chapter 10), then f can be
made measurable with respect to an appropriate extension of .

In this context, the following question naturally arises.

Let 1 be a measure on R extending A and such that there exists a
function acting from R into R, whose graph is (¢ ® A\)-thick in the plane
R2. Does there exist a group homomorphism from R into R whose graph
is also (pu ® \)-thick in R??

We do not know an answer to this question.

EXERCISES

1. Put £ = R and let M be the class of all those measures on R which
extend A\ and are quasi-invariant under the group of all motions of R.

Show that there exists a Vitali set Y in R whose characteristic function
fy is not absolutely nonmeasurable with respect to M.

2*. Let (U,+) be an arbitrary commutative group and let (V,+) be a
divisible commutative group. Suppose that some partial homomorphism
¢ : U — V is given (i.e., ¢ is a homomorphism acting from a subgroup of
U into V).

By using the Zorn lemma, show that ¢ is extendible to a homomorphism
acting from U into V.

3. Let (U, +) be an arbitrary commutative group and let W be a divisible
subgroup of U.
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Applying the result of the previous exercise, prove that W is a direct
summand in U. In other words, demonstrate that U admits a representation
in the form

U=W+WwW  (WnWw ={0})

for some subgroup W’ of U (in general, W’ is not uniquely determined).
Show also that any direct summand in a divisible commutative group is
divisible, too.

4. Verify the validity of relations (a), (b), and (c¢) formulated before
Lemma 1 in this chapter.

5*. Denote by p’ the completion of the measure p which is indicated
before formulation of Theorem 1.

Prove that p/ possesses the uniqueness property, i.e., for an arbitrary
o-finite T-invariant measure 6 with dom(f) = dom(u’), there exists a real
coefficient ¢ > 0 such that § = ¢- i’ (in other words, any o-finite I'-invariant
measure defined on the domain of i is proportional to p').

Remark 6. In particular, we see that there are I'-invariant strong ex-
tensions of A possessing the uniqueness property (similarly to \). Moreover,
it is known that there are even nonseparable ['-invariant extensions of A with
the same property (in this connection, see [118] and [125]).

6. Let E be a set and let f: E — R be a function.

Show that the following two assertions are equivalent:

(a) f is absolutely nonmeasurable;

(b) the set ran(f) is universal measure zero and card(f~'(t)) < w for all
points ¢ € R.

Deduce from this equivalence that an absolutely nonmeasurable function
on F exists if and only if there is a universal measure zero subset X of R
with card(X) = card(F). In particular, if card(E) > ¢, then no real-valued
function on E is absolutely nonmeasurable.

7*. Let S be an equivalence relation on R, all equivalence classes of
which are at most countable.

A mapping f : R — R is called a Vitali type function for the relation
S if ran(f) is a selector of the partition of R canonically determined by S
and (r, f(r)) € S whenever r € R.

Vitali’s classical result (see Chapter 10) implies that if V' is the Vitali
equivalence relation on R (i.e., (z,y) € V & o —y € Q), then every
Vitali type function for V' is nonmeasurable with respect to any translation
invariant measure on R extending A.

Verify that there are additive Vitali type functions for V.
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Conclude that there exist some solutions of Cauchy’s functional equa-
tion which are absolutely nonmeasurable with respect to the class of all
translation invariant measures on R extending .

On the other hand, prove that if f is an arbitrary Vitali type function for
V', then f is measurable with respect to a certain measure on R extending
the Lebesgue measure .

8*. Assuming Martin’s Axiom, demonstrate that there exist a general-
ized Luzin set X C R and an equivalence relation S C R x R satisfying the
following two conditions:

(a) card(S(r)) = w for any r € R;

(b) X is a selector of the partition {S(r): 7 € R} of R.

Let h: R — R be a Vitali type function for S such that ran(h) = X.

Verify that the function h is absolutely nonmeasurable.

Infer from this fact that the validity of the result presented in Exercise
7 is essentially based on specific properties of the Vitali partition of R.

Remark 7. It can be proved within ZFC theory that there exists a
Vitali set absolutely nonmeasurable with respect to the class of all nonzero
o-finite translation quasi-invariant measures on R (see [132]). It imme-
diately follows from this result that there exist Vitali type functions for
V' which are absolutely nonmeasurable with respect to the same class of
measures.

9. Show that there exists a function g : R — R having the following
property: for any o-finite diffused Borel measure 1 on R and for any o-finite
measure v on R, the graph of ¢ is a (u®v)-thick subset of the plane R x R.

In order to establish this fact, keep in mind the existence of a partition
{X¢:t € R} of R such that all X; (¢t € R) are Bernstein sets in R.

Try to construct a solution of Cauchy’s functional equation possessing
the same property.

10. Let E # {0} be a separable Banach space. Demonstrate that F
admits a representation in the form

E=X+Xo (X1NnX,={0}),

where X7 and X, satisfy these two conditions:

(a) both X; and X» are vector spaces over Q;

(b) both X; and X, are Bernstein subsets of E.

Applying such a representation, prove that there exists a group homo-
morphism h : E — T having the following property: for any o-finite diffused
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Borel measure p on F, the graph of h is a (u®v)-thick subset of the product
group E x T (here v denotes the Haar probability measure on T).

Infer from this property that

(c) for every o-finite diffused Borel measure p on FE, the function h
becomes measurable with respect to an appropriate extension u’ of u;

(d) if an initial o-finite diffused Borel measure p on E is invariant (quasi-
invariant) under a subgroup G of E, then the measure y' is invariant (quasi-
invariant) under the same group G.

Remark 8. The results formulated in Exercises 9 and 10 strengthen
some statements given in Chapter 10 (see, for instance, Theorem 5 from
that chapter).

11. Assuming Martin’s Axiom (MA), demonstrate that R admits a
representation in the form

R=Yi+Y: (VinY:={0}),

where Y7 and Y5 satisfy the following two conditions:

(a) both Y7 and Y; are vector spaces over Q;

(b) both Y7 and Y, are generalized Luzin sets (respectively, generalized
Sierpinski sets) in R.

Deduce from this fact that there exist two generalized Luzin subsets Lq
and Lo of R whose algebraic sum L; + Lo is a Bernstein subset of R.

Remark 9. We thus see that, under Martin’s Axiom, there are two
universal measure zero sets in R (even two strong measure zero sets in R)
whose algebraic sum is absolutely nonmeasurable with respect to the class
of the completions of all nonzero o-finite diffused Borel measures on R. Let
us underline that this result can be established only under some additional
set-theoretical assumptions, because there exist models of ZFC in which
w1 < ¢ and the cardinalities of all universal measure zero subsets of R do
not exceed wy (see [157], [184]).

12*. Prove in ZFC theory that there exists a Lebesgue measure zero set
X C R such that X + X is not measurable in the Lebesgue sense.
For this purpose, use the technique of Hamel bases.

Remark 10. The existence of X was first obtained by Sierpinski [237]).

13*. Show in ZFC theory that R admits a representation in the form

R=X+Y (XnY =/{0})
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where X and Y satisfy the following two conditions:
(a) both X and Y are vector spaces over Q;
(b) both X and Y are of Lebesgue measure zero.

Remark 11. The result of Exercise 13 is due to Erdos, Kunen, and
Mauldin (see [66]).

14*. Demonstrate that there exists a subset Z of R possessing the fol-
lowing three properties:

(a) Z is of first category in R;

(b) Z is of Lebesgue measure zero;

(c) for any countable family {h; : i € I} of translations of R, the
relation N{h; + Z : i € I} # () holds true.

Assuming the Continuum Hypothesis (CH), starting with the above-
mentioned properties of Z and applying the method of transfinite recursion,
construct two subsets X and Y of R such that

(d) both X and Y are vector spaces over Q;

(e) X+Y=Rand XNY = {0};

(f) both X and Y are of first category in R and have Lebesgue measure
zZero.

15. As known, the real line R can be represented in the form Q + W,
where W is some vector space over Q and Q N W = {0}. Actually, W is
a Vitali subset of R and, simultaneously, is a hyperplane in R regarded as
a vector space over Q (see Chapters 10 and 11). Thus, one can conclude
that there exists an infinite countable (hence Borel) subgroup of R which
is a direct summand in R.

Suppose now that R is represented in the form R = X + Y, where X
and Y are some analytic (Suslin) subgroups of R and X NY = {0}.

Demonstrate that either X = {0} or Y = {0}.

16*. Prove that there exists a function f: R — R satisfying the follow-
ing three conditions:

(a) f is a solution of the Cauchy functional equation;

(b) f is a Sierpinski-Zygmund function (consequently, f turns out to be
a nontrivial solution of the Cauchy functional equation);

(c) f is measurable with respect to some R-quasi-invariant extension of
the Lebesgue measure A (in particular, f is not absolutely nonmeasurable).

Remark 12. The last exercise of this chapter shows that there ex-
ist additive Sierpiniski—Zygmund functions which are rather good from the
measure-theoretical point of view.
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Egorov type theorems

One of the earliest important results in real analysis and Lebesgue mea-
sure theory was obtained by Egorov [62], who discovered close relationships
between the uniform convergence and the convergence almost everywhere
of a sequence of real-valued Lebesgue measurable functions. This classical
result (widely known now as Egorov’s theorem) has numerous consequences
and applications in mathematical analysis and measure theory. For exam-
ple, it suffices to mention that another classical result in real analysis —
Luzin’s theorem on the structure of Lebesgue measurable functions — can
easily be deduced by starting with the Egorov theorem.

Here we wish to discuss some aspects of Egorov’s theorem and, in addi-
tion, to show that, for a sequence of nonmeasurable real-valued functions,
there is no hope of getting a reasonable analogue of this theorem. In other
words, we are going to demonstrate in our further considerations that there
are some sequences of strange real-valued functions for which even weak
analogues of Egorov type theorems fail to be true.

First of all, we want to give Egorov’s theorem in a form slightly more
general than those of its versions which are usually presented in standard
courses of real analysis and measure theory. In order to do this, we need
some auxiliary notions and facts.

Let E be a nonempty base (ground) set and let S be some class of subsets
of F, satisfying the following two conditions:

(1)) eSand F € S;

(2) S is closed under countable unions and countable intersections.

Suppose also that a functional v : § — R is given such that

(a) for any increasing (with respect to the inclusion relation) sequence
of sets {X,, : n <w} C S, we have

v(UH{X, : n<w}) <sup{v(X,) : n<w};

(b) for any decreasing (with respect to the inclusion relation) sequence

241
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of sets {Y,, : n <w} C S, we have
v({Y, : n<w}) >inf{r(y,) : n<w}.

In this case, we say that S is an admissible class of subsets of F and v
is an admissible functional on S.

Notice that, in mathematical analysis, there are many natural examples
of admissible functionals. This can be confirmed by the following fairly
standard example.

Example 1. Let F be a nonempty set and let S be some o-algebra of
subsets of E. Then it is obvious that S is an admissible class. Suppose, in
addition, that v is a finite measure on §. Then it can easily be observed that
v is an admissible functional on E. Actually, in this case, the inequalities
of (a) and (b) are reduced to the equalities.

Analogously to the concept of measurability of real-valued functions with
respect to ordinary measures, the concept of measurability of real-valued
functions with respect to admissible functionals may be introduced and
investigated.

Namely, we say that a function f : EF — R is measurable with respect
to an admissible functional v on F (or, simply, f is v-measurable) if, for
each open interval Ja,b[ C R, the relation f~!(]a,b[) € dom(v) holds true.

Obviously, the same definition can be introduced for partial functions
acting from F into R.

The properties of functions (partial functions) measurable with respect
to admissible functionals turn out to be very similar to the properties of
functions (partial functions) measurable in the usual sense. Exercises 2 and
3 of the present chapter more or less illustrate this fact.

Now, we are able to formulate and prove a direct analogue of Egorov’s
theorem for sequences of real-valued functions measurable with respect to
an admissible functional.

Theorem 1. Let E be a ground set and let v be an admissible functional
on E. Suppose, in addition, that a sequence {f, : n < w} of v-measurable
functions is given, pointwise convergent on E, and let f denote the corre-
sponding limit function.

Then, for each real € > 0, there exists a set X € dom(v) satisfying these
two relations:

(1) v(E) —v(X) <e;

(2) the sequence of functions {fn|X : n < w} converges uniformly to
the function f|X.
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Proof. For any natural number m, let us denote
Bon = {2 € B : (vn2m)(|fale) - f(@)] < 1)}.
It is easy to check that the set Eg ., belongs to dom(r) and
Eoo C Ep1 C ... C Egm C ..o, U{Eom : m<w}=E.

Consequently, there is a natural index mg such that v(E) — v(Ey m,) < €.
Let us put Xg = Eg . Further, for each m < w, consider the set

Bum={z€Xo : (v > m)(|fule) - F@)] < 1/2)}.
Evidently, Ei ., belongs to dom(v) and
El,O C El,l C...C El,m C ..., @] {El,m tm < w} = Xo.

Consequently, there is a natural index my such that v(E) — v(E ;) < €.
Let us put X1 = 1 ,,. Continuing in this manner, we will be able to define
by recursion a certain sequence { X}, : k < w} of sets, all of which belong to
dom(v) and satisfy the relations

(i) XoD2X1D...0Xk Do

(ii) for any k < w, we have v(E) — v(X}) < ¢;

(iii) for any k < w, there is a natural number my, such that

(v = my) (Ve € Xi)(|fa(e) = f(2)] < 1/2°).

Finally, we put X = N{X} : k < w}. Then, by virtue of the definition
of an admissible functional, we may write v(E) —v(X) < ¢, and it can easily
be verified that the sequence of the restricted functions {f,|X : n < w}
converges uniformly to the restricted function f|X. This completes the
proof of Theorem 1.

Obviously, the theorem proved above immediately implies the classical
Egorov theorem [62]. It suffices to take as v an arbitrary finite measure
on E. In this connection, let us recall that for o-finite measures the direct
analogue of Egorov’s theorem is not true in general (see Exercise 4 of the
present chapter).

In conformity with Egorov’s theorem, any convergent sequence of mea-
surable real-valued functions converges uniformly on some large measurable
subset of E (of course, “large” means here that the measure of the comple-
ment of this subset may be taken arbitrarily small). In particular, if a given
finite Borel measure on a topological space E is nonzero, diffused, and in-
ner regular, then we immediately obtain that every convergent sequence of
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measurable real-valued functions on F converges uniformly on an uncount-
able closed subset of E. Hence, if F is an uncountable Polish topological
space equipped with a nonzero finite diffused Borel measure, then, for any
convergent sequence of measurable real-valued functions on F, there exists
a nonempty compact perfect subset of E (actually, a subset homeomorphic
to the Cantor discontinuum) on which the sequence converges uniformly.

In connection with these observations, it makes sense to consider the
following more general situation.

Let E be an arbitrary uncountable complete metric space without iso-
lated points and let { f,, : n < w} be a sequence of real-valued Borel functions
on F, such that, for some constant d > 0, we have

(Vn < w)(Vz € E)(|fo(x)] < d).

In other words, our sequence of functions is uniformly bounded. Then one
may ask whether there exist a nonempty perfect compact subset P of E
and an infinite subset K of w, for which the partial sequence of functions
{fn|P : n € K} is uniformly convergent on P.

Evidently, we may restrict our considerations to the case where the given
space F is homeomorphic to the Cantor discontinuum (because, according
to the well-known theorem from general topology, every complete metric
space without isolated points contains a homeomorphic image of the Cantor
discontinuum). Actually, we may suppose from the beginning that our F is
an uncountable Polish topological space.

Also, in order to get a positive solution to the question formulated
above, it suffices to demonstrate that there exist an infinite subset K of
w and a nonempty perfect compact subset P’ of E, such that the sequence
{fulP" : n € K} converges pointwise on P’. Indeed, suppose that this fact
has already been established and equip the set P’ with some Borel diffused
probability measure p. Then, evidently, we may apply Egorov’s theorem to
w and to the sequence of functions {f,|P’ : n € K}. In accordance with
this theorem, there exists a Borel set X C P’ with pu(X) > 1/2, for which
the sequence of functions {f,|X : n € K} converges uniformly. Since p is
diffused and p(X) > 0, we obviously obtain the relation card(X) > w; and,
consequently, card(X) = ¢ because X is Borel in P’. It is clear now that
X contains a nonempty perfect compact subset P for which the sequence
of functions {f,|P : n € K} converges uniformly, too.

Mazurkiewicz was the first mathematician to prove that, for any uni-
formly bounded sequence of real-valued Borel functions given on an un-
countable Polish space F, there exists a subset of £ homeomorphic to the
Cantor discontinuum, on which some subsequence of the sequence converges
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uniformly (see his remarkable work [179]).

In order to present a detailed proof of this interesting result, we need
some auxiliary notions and simple statements concerning those notions.

Let F be an uncountable Polish space and let ® be a family of real-
valued functions defined on E. We say that the family ® is semicompact
if, for every sequence {¢,, : n < w} C ® and for each nonempty perfect set
P C E, there exist an infinite subset K of w and a nonempty perfect set P’
contained in P, such that the partial sequence of functions {¢, : n € K}
converges pointwise on P’.

We say that a family S consisting of some Borel subsets of E is semicom-
pact if the corresponding family of characteristic functions {fx : X € S} is
semicompact in the sense of the definition above.

The following auxiliary proposition yields a much more vivid description
of semicompact families of Borel sets in F.

Lemma 1. Let S be a family of Borel subsets of an uncountable Polish
space E. Then these two assertions are equivalent:

(1) the family S is semicompact;

(2) for any sequence {X,, : n < w} of sets from S and for each nonempty
perfect subset P of E, there exists an infinite set K C w such that

card((M{X, :ne K})NP)>w V card(({E\ X, :ne K})NP) > w.

Proof. Notice first that the implication (2) = (1) is almost trivial
because if, for example, we have card(("N{X,, : n € K})NP) > w for a
nonempty perfect set P C E and for some infinite subset K of w, then
the set (N{X,, : n € K}) N P contains a nonempty perfect subset P’, and
the sequence of characteristic functions {fx, : n € K} converges pointwise
on the set P’ to the characteristic function fp: (actually, all the functions
fx, (n € K) are identically equal to 1 on P’).

Now, let us verify the implication (1) = (2). Suppose that relation (1)
is fulfilled. Let {X,, : n < w} be an arbitrary sequence of sets from S
and let P be a nonempty perfect subset of E. We may assume, without
loss of generality, that P = FE. Then, according to (1), there exists an
infinite subset K of w such that the corresponding sequence of characteristic
functions {fx, : n € K} is convergent on an uncountable Borel subset YV
of E. Let us denote

fly) =lim, i onex fx,(y) (WeEY).

Obviously, f is a Borel function on Y and ran(f) C {0,1}. Therefore, at
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least one of the sets

Yo={yeY:f(y) =0}, Yi={yeY:[f(y)=1}

is uncountable. Suppose, for example, that card(Y7) > w. Then, by taking
account of the formula

Y1 =Y Nlimsup{X,, : n€ K} =Y; Nliminf{X,, : n € K},
it can easily be checked that, for some infinite subset Ky of K, the inequality
card(M{X,, : n€ Ki}) >w

is satisfied. If card(Yp) > w, then an analogous argument applied to the
sequence of characteristic functions { fg\ x, : n € K} yields the existence of
an infinite subset K of K for which the inequality

card(NM{E\ X,, : n€ Ko}) >w
is fulfilled. This establishes the validity of the implication (1) = (2) and
finishes the proof of Lemma 1.
The next two auxiliary propositions also are not hard to prove.

Lemma 2. Let ® be a semicompact family of real-valued functions
defined on an uncountable Polish space E. Then, for any real number d > 0,
the family of functions {t¢ : |t| < d, ¢ € ®} is semicompact, too.

Lemma 3. Let ®; and o be any two semicompact families of real-
valued functions defined on an uncountable Polish space E. Then the family
of functions {¢1 + ¢2 : @1 € D1, P € P} is semicompact, too.

It immediately follows from the above two lemmas (by using the method
of induction) that if d > 0 and &1, ®o,..., Py, are some semicompact families
of real-valued functions on an uncountable Polish space E, then the family
of all those functions ¢ which can be represented in the form

¢ =ti1 +tago + ... + lpy,
where
|t1| S d7 |t2| S dv"'v |tk| S da ¢1 S (1)15 ¢2 S (1)25"'5¢k S (I)ka

is also semicompact.

Lemma 4. Let ® be a semicompact family of bounded real-valued func-
tions on an uncountable Polish space E and let ®* denote the family of all
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those functions which are uniform limits of sequences of functions belonging
to ®. Then the family ®* is semicompact, too.

Proof. Let {¢ : n < w} be an arbitrary sequence of functions from
the family ®*. By virtue of the definition of ®*, for every natural number
n, there exists a function ¢,, € ® such that

¢ = @nll <1/(n+1).

Let us consider the family of functions {¢, : n < w}. According to our
assumption, ¢ is semicompact. Hence, for each nonempty perfect set P in
E, there exist an infinite subset K of w and a nonempty perfect subset P’ of
P, such that the partial sequence of functions {¢,|P’ : n € K} converges
pointwise on P’ to some function ¢ defined on P’. Now, it can readily be
verified that the corresponding sequence of functions {¢|P’ : n € K} also
converges pointwise to ¢. This completes the proof of Lemma 4.

The following auxiliary statement plays the key role in our further con-
siderations.

Lemma 5. The family of all Borel subsets of an uncountable Polish
topological space E is semicompact.

Proof. Let {X,, : n <w} be an arbitrary sequence of Borel subsets of
E and let P be a nonempty perfect set in E. Denote by 2<% the family of
all finite sequences whose terms belong to the set 2 = {0,1}. We are going
to construct (by recursion) a dyadic family {P, : o € 2<“} of nonempty
perfect sets in £ and a sequence {ny : k < w} of natural numbers, such
that

(a) Py is contained in P;

(b) for any o € 2<“, we have

Pyo U Py C Py, Po’OﬁPa&:@;
(¢) for any nonempty o € 2<%, we have
diam(P,) < 1/(lh(0)),

where the symbol lh(o) denotes the length of o;
(d) the sequence {nj : k < w} is strictly increasing;
(e) for each nonzero k < w, the inclusion

U{P, : lh(o) =k} C X,, N X, N...NX,,

is fulfilled.
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Pick a nonempty perfect set Py C P and a natural number ng arbitrarily.

Suppose now that the natural numbers ng < n; < ... < ny and the
partial family {P, : o € 2<%, lh(o) < k} of nonempty perfect sets in £
have already been defined.

Only two cases are possible here.

1. There exists a natural number n > nj for which all the sets

X,NP, (I(o) =k)

are uncountable. In this case, we may put ngy1 = n and, for any o € 2<%
with lh(o) = k, we can construct two nonempty perfect sets P,o and Pyq
satisfying the relations

P,oNnPy =0, P,oUP 4CP,NX

nk+17

diam(P,o) <1/(k+1), diam(P,)<1/(k+1).

So we see that the process of our construction can be continued.

2. For each natural number n > ny, there exists a o from 2<% with
Ih(o) = k, such that card(P, N X,,) < w. In this case, since the family
{P, : lh(o) = k} is finite, we can find an infinite subset M of w and a
o' € 2<% with lh(o’) = k, such that card(P,» N X,,) < w for all numbers n
belonging to M. From the latter relation we obtain

card((M{E\ X, : ne M})NPy) > w,

which immediately gives the desired result (in view of Lemma 1).

Thus, we may restrict our considerations only to case 1. As mentioned
above, in this case, the described construction can be continued and after w
many steps it yields a dyadic family {P, : o € 2<“} of nonempty perfect
subsets of . Now, putting

P = ﬂ(u{Pg . Th(o) = k}),

k<w

we get a nonempty perfect set P’ such that
P c(M{X, :1<k<w})NP.
Hence, we come to the inequality
card((M{X,, : 1<k<w})NP)>w.

Using once again Lemma 1, we complete the proof of Lemma 5.
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Now, taking into account all the preceding lemmas, we are able to for-
mulate and prove the following result of Mazurkiewicz [179].

Theorem 2. Let ® be an arbitrary uniformly bounded family of real-
valued Borel functions on an uncountable Polish space E. Then ® is semi-
compact.

Proof. Because our ® is uniformly bounded, there exists a real number
d > 0 such that (V¢ € ®)(||¢]| < d). Let us denote by ¥ the family of all
those functions 1) which satisfy the following two relations:

(1) Il < d;

(2) ¢ is a linear combination of characteristic functions of some Borel
subsets of E.

Then, according to Lemmas 2, 3, and 5, the family ¥ is semicompact.
Also, it is clear that the original family & is contained in the closure of W
(with respect to the topology of uniform convergence on F). Hence, in view
of Lemma 4, the family ® is semicompact as well. This finishes the proof
of Mazurkiewicz’s theorem.

Let us observe that if £ = R, then Theorem 2 can be extended to
an arbitrary family of uniformly bounded real-valued Lebesgue measurable
functions on E and to an arbitrary family of uniformly bounded real-valued
functions on F having the Baire property. Indeed, in order to obtain the
corresponding results, it suffices to apply the following well-known fact:

For an arbitrary Lebesgue measurable (respectively, having the Baire
property) real-valued function f on R, there exists a real-valued Borel func-
tion g on R such that the set {z € R : f(x) # g(2)} is of Lebesgue measure
zero (respectively, of first category).

As demonstrated above, for any uniformly bounded sequence of real-
valued functions possessing good descriptive properties, we have the point-
wise convergence (and even the uniform convergence) of an appropriate sub-
sequence on some nonempty perfect set, hence, on some set of cardinality
continuum. However, various uniformly bounded sequences of real-valued
functions are possible, which are extremely bad for the pointwise conver-
gence. The following statement (essentially due to Sierpinski) shows that
the existence of such sequences can be directly deduced from the existence
of a Luzin set Z in an uncountable Polish space F, with card(Z) = ¢. In
this connection, it is reasonable to recall here that the existence of a Luzin
set of cardinality continuum is easily implied by CH (see Theorem 1 from
Chapter 13).

Theorem 3. Let Z be a Luzin subset of the Cantor space 2%, satisfying
the equality card(Z) = c. Then there exists a sequence {X, : n < w} of
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subsets of 2% such that, for each infinite subset K of w, the correspond-
ing partial sequence of characteristic functions {fx, : n € K} converges
pointwise only on a countable subset of 2%.

Proof. For every n € N, let us denote B,, = {x € 2¥ : z, = 1}. The
sets B,, (n < w) and their complements are clopen in the Cantor space 2%
and generate a base of the standard product topology on 2¢. It can easily
be seen that, for any infinite subset K of w, both intersections

{B, : n€ K}, N{2“\ B, : ne€ K}

are nowhere dense closed subsets of 2¢. Because Z is a Luzin set in 2%, we
have

card(N{B, :ne K}NZ)<w, card(N{2*\B,:ne€ K}NZ) <w.
Now, let h : 2 — 2% be an injective mapping such that h(2¥) = Z. We put
X, =h"YB,) (n<w).

Consider the sequence of characteristic functions {fx, : n < w}. We assert
that this sequence is as required. Indeed, it immediately follows from the
definition of the family of sets {X,, : n < w} that, for any infinite subset K
of w, the intersections

X, : ne K}, N{2“\ X,, : ne K}

are at most countable. But from this fact we easily infer that the corre-
sponding partial sequence of characteristic functions {fx, : n € K} can be
convergent pointwise only on a countable subset of 2. Theorem 3 has thus
been proved.

Remark 1. Theorem 3 is established under the assumption of the
existence of a Luzin set with cardinality equal to c¢. As we know (see,
e.g., Chapter 13), if Martin’s Axiom and the negation of the Continuum
Hypothesis hold, then there are no Luzin sets in the real line R (and in the
Cantor discontinuum 2¢). So, in such a case, the above argument does not
work.

The last theorem of this chapter, presented below, shows that under
Martin’s Axiom the pointwise convergence of an appropriate subsequence
of real-valued functions can be achieved for any subset with small cardinality
(i.e., with cardinality strictly less than ¢). Actually, in order to establish the
desired result, we do not need the full power of Martin’s Axiom. It suffices
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to apply one purely combinatorial assertion concerning certain families of
infinite subsets of w. This auxiliary combinatorial assertion is formulated
in Exercise 10.

Theorem 4. Assume Martin’s Aziom (MA). Let E be an arbitrary set
of cardinality c, let X be a subset of E with card(X) < card(E), and let
{fn :n <w} be a uniformly bounded sequence of real-valued functions given
on E. Then there exists an infinite subset M of w such that the partial
sequence of functions {fn|X : n € M} converges pointwise on X .

Proof. Let us put x = card(X) and let {z¢ : £ < k} be some enumera-
tion of all elements of X. By using the notation and result of Exercise 10,
it is not hard to define recursively a family { M : £ < x} of infinite subsets
of w, satisfying the following two conditions:

(a) M¢ =X M for £ < ¢ < k;

(b) for each ¢ < k, the partial sequence of reals {f,(z¢) : n € M} is
convergent.

Now, applying the result of Exercise 10 once more, we can define an
infinite subset M of w such that (V€ < x)(M =< M¢). Then it is readily
verified that the partial sequence of functions {f,|X : n € M} converges
pointwise on the set X. Theorem 4 has thus been proved.

Remark 2. In addition to the above theorem, it should be mentioned
that the method just described turns out to be useful in those questions
of mathematical analysis which are concerned with various kinds of conver-
gence of sequences of real-valued functions on a given set E. In fact, this
method may be regarded as a certain generalization of the classical diagonal-
ization method of Cantor. Notice also that purely combinatorial arguments
(similar to the one presented above) have found numerous applications in
real analysis (see, for instance, [38] and [47]).

EXERCISES

1. Give an example of an admissible functional on R which is not a
measure on R.

2. Let v be an admissible functionalon E, let f : E - Randg: E - R
be any two v-measurable functions, and let ¢ € R.

Show that the three functions tf, f + g, and f - g are v-measurable, too.

In addition, show that if g(z) # 0 for all € E, then the function f/g
is also v-measurable.

Finally, let X be an arbitrary set from dom(v).
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Check that the restriction f|X is a v-measurable partial function acting
from F into R.

3. Let v be an admissible functional on a ground set E and let a sequence
{fn : n < w} of v-measurable real-valued functions be given, pointwise
convergent on F to some function f.

Demonstrate that the function f is also measurable with respect to v.

4. Let X denote, as usual, the standard Lebesgue measure on R.

Give an example of a sequence {f, : n < w} of real-valued uniformly
bounded A-measurable (even continuous) functions on R which is conver-
gent everywhere on R but there exists no unbounded subset X of R such
that the sequence of the restricted functions {f,|X : n < w} is uniformly
convergent on X.

5. Let E be a normal topological space and let u be a finite inner regular
Borel measure on F, i.e., for each Borel subset Y of F, one has the equality

pw(¥) =sup{u(F) : FCY & F is closed in E}.

Denote by p/ the usual completion of p and let f : E — R be an arbitrary
1/-measurable function.

By applying the Tietze—Urysohn theorem on the existence of a continu-
ous extension of a continuous real-valued function defined on a closed subset
of E, show that, for every real number € > 0, there exists a continuous func-
tion g : E — R satisfying the relation

W{z€E : |f(2)—g(a) > <)) <.

Infer from this fact that, for any p/-measurable function ¢ : E — R,
there exists a sequence {¢, : n < w} of continuous real-valued functions on
E, convergent to ¢ almost everywhere (with respect to p').

6. Let F be a normal topological space, u be a finite inner regular Borel
measure on E, and let x4/ denote the completion of .

Starting with Egorov’s theorem and applying the result of Exercise 5,
prove the following Luzin type theorem:

For any p/-measurable function f : E — R and for each real £ > 0, there
exists a continuous function g : ¥ — R such that

Wz ek : f(z)#g(@)}) <e

Remark 3. The above relation expresses in a precise form that the
given function f has the so-called C-property of Luzin. It is frequently said
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that all p/-measurable functions possess this property (and the converse
assertion is true, t0o).

7. Give the detailed proofs of Lemma 2 and Lemma 3.

8. Let E be an uncountable Polish topological space.

Prove the two analogues of Theorem 2 for real-valued functions on E
possessing the Baire property and for real-valued functions on E' measurable
with respect to the completion of a fixed nonzero o-finite diffused Borel
measure on F.

In addition, give an example of a sequence {f, : n < w} of uniformly
bounded real-valued Borel functions on R, such that, for each infinite subset
M of w, the corresponding partial sequence {f,, : n € M} is convergent only
on a first category subset of R being simultaneously of Lebesgue measure
Zero.

9. Formulate and prove the analogue of Theorem 3 in the situation when
there exists a generalized Luzin subset of the Cantor space 2“ (we recall
that the existence of generalized Luzin sets in 2% follows, for instance, from
Martin’s Axiom; see Chapter 13).

In addition, formulate and prove two statements analogous to Theorem 3
under the assumption of the existence of a Sierpiriski set in 2 (respectively,
of a generalized Sierpinski set in 2¢).

10*. For any two subsets M and K of w, write M =< K if the inequality
card(M \ K) < w is valid.

Observe that the relation < is a pre-ordering on the family of all subsets
of w.

Suppose that Martin’s Axiom holds. Let s be an infinite cardinal strictly
less than ¢ (as usual, we identify x with the smallest ordinal number having
the same cardinality), and let {M¢ : £ < k} be a family of infinite sets in
w such that

(VE)(VO)(€ < ¢ < k= M < M),

Demonstrate that there exists an infinite subset M of w satisfying the
relation (V¢ < k)(M < Mp).

In addition, show within ZF theory that if {M,, : n < w} is a sequence
of infinite subsets of w such that

(Vn)(Vk)(n <k <w= M, < M,),
then there exists an infinite set M C w satisfying the relation

(Vn < w)(M = M,).
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Remark 4. Some other combinatorial consequences of Martin’s Axiom

closely related to the one presented in Exercise 10 are discussed in [18] and
[146].

11*. Let X be a Polish topological space equipped with a Borel proba-
bility measure pu, let F': X x R — R be a Borel mapping, and suppose that
for each point = € X, there exists a limit lim,_,oF(x,t) = f(x).

Starting with the fact that the projection of a Borel subset of a Polish
product space is an analytic set and taking into account the universal mea-
surability of analytic (co-analytic) sets, prove the following parameterized
version of Egorov’s theorem:

For any real € > 0, there is a closed set Y C X such that u(Y) >1—¢
and the equality lim; o F(y,t) = f(y) holds uniformly with respect to a
variable y € Y.

Remark 5. The result formulated in Exercise 11 is due to Tolstov (see
[267]).

12. Let {Y,, : n < w} be a countable partition of the segment [0, 1] into
A-thick subsets of [0,1] and let, for each n < w, the symbol g, denote the
characteristic function of U{Y; : n < k < w}.

Check that

(a) the sequence of functions {g, : n < w} is decreasing and converges
pointwise to zero;

(b) if Y is a subset of [0,1] and {g,|Y : n < w} converges uniformly on
Y, then A (Y) = 0.

Remark 6. It was demonstrated by Weiss that the following Egorov
type statement is independent from ZFC theory:

For any pointwise convergent sequence {f, : n < w} of real-valued
functions on [0,1] and for any real £ > 0, there exists a set X C [0,1]
with A*(X) > 1 — e such that {f,|X : n < w} converges uniformly on X.
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A difference between the Riemann and
Lebesgue iterated integrals

If one is given a real-valued function f which is defined on a nondegener-
ate rectangle [a,b] x [c,d] C R?, then one may consider the question of the
existence of two iterated integrals

//f:vydwdy, //f:vydy

in the Riemann sense or in the Lebesgue sense. Further, if both iterated
integrals exist, then one can ask whether they are equal to each other, i.e.,
whether the equality

/cd(/abf(:v,y)dx)dy - /ab(/cd F@,y)dy)dz
holds true.

In the present chapter we are focused on these two questions and we will
show that in the case of the Riemann integrable uniformly bounded partial

functions
f('uy)v f(‘rv) (‘TE [avb]v Yy e [C,d])

both questions have positive answers. On the other hand, if the partial
functions written above are assumed Lebesgue integrable, then the situ-
ation turns out to be radically different. Moreover, certain additional set-
theoretical assumptions enter the scene and imply some unexpected (at least,
at first sight) effects. A more detailed explanation of the phenomenon arising
in this context will be given in the next chapter where Sierpinski’s partition
of the unit square [0,1]? will be discussed with several interesting applica-
tions.

As usual, we will denote by A (= A1) the standard one-dimensional
Lebesgue measure on the real line R.

In what follows we need the dominated convergence theorem of Lebesgue
(cf. [23], [28], [85], [194], [221]). This theorem plays a key role in integration
theory and is helpful in many situations. A much more general result in this
direction is also known, which is due to Vitali and establishes necessary and

255



“K29544” — 2017/8/24

256 CHAPTER 16

sufficient conditions for the commutativity of the operations of taking limits
and integrals, respectively (see, e.g., [61], [194], [196]).

Theorem 1. Let (E,S, u) be a o-finite measure space and let {f, :n €
N} be a sequence of p-measurable real-valued functions on E satisfying the
following two conditions:

(1) for each point x € E, the sequence {f,(x) : n € N} converges to
some value f(x);

(2) there exists a p-integrable function ¢ : E — R such that

[fu(@)] <[o(x)]  (neN, xeE).

Then the equality

limy s oo /E fnla) — F(@)ldpu(z) = 0

holds true and, in addition, these two assertions are valid:
(a) the function f is p-integrable on E;
(b) limp,— 4 oo fE fu(x)dp(z) = fE f(z)dp(z).

Proof. Tt suffices to consider the case when 0 < p(E) < 4o0.

First of all, notice that the function f, being a pointwise limit of a se-
quence of y-measurable real-valued functions, is also py-measurable. Further,
condition (2) directly implies that

[f(@)] <lo(@)] (= € E),

so f is also p-integrable. Now, take any real € > 0. There exists a real § > 0
such that

/X (@)l du(z) < </3

whenever X € S and p(X) < § (this is the so-called absolute continuity of
the p-integral; cf. Exercise 2). According to Egorov’s theorem (see Chapter
15), there exists a p-measurable subset Y of E satisfying the following two
relations:

(i) u(Y) <6

(ii) the sequence {f, : n € N} uniformly converges on £\ Y.

Let ng be a natural number such that

[fn(2) = f(2)| <e/Bu(E))

whenever n > ng and x € E'\ Y. Then, for all natural numbers n > ng, we
can write

/ @) F (@) da() = / )= (&) dpa(r)+ / )= £ (&) dpa(zr) <
E E\Y Y
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L 1) = sty + [ n@ldnta) + [ 15t

[ 1ale) = s@iduto) + 2 [ Jo(@)ldunte) < =3+ 2¢/3 =
E\Y Y

This yields the required result and finishes the proof.

The above theorem can be successfully applied to many questions con-
cerning the Riemann (respectively, Lebesgue) integrability of limits of point-
wise convergent sequences of real-valued functions. Here is a simple result
in this direction (cf. [72]).

Theorem 2. Let {f, : n € N} be a sequence of real-valued functions,
all of which are defined on a closed interval [a,b] C R, and suppose that

(1) this sequence is uniformly bounded, i.c., |fn(x)] < L for some fized
real constant L > 0 and for all points x € [a,b];

(2) every function f, is Riemann (respectively, Lebesgue) integrable on

[a, b];
(3) there exists a pointwise limit
f(I) = hmn%+oofn(£) (fE S [CL, b])

Under these conditions, the following three assertions are valid:
(a) there exists a limit of the sequence of integrals

{/ab fu(x)dz :n € N}

(b) if the limit function f is Riemann integrable, then

limy s 400 /a b Folz)dz = /a ’ fx)dz

(c) if all functions f, (n € N) are Lebesque integrable, then the limit
function f is automatically Lebesgue integrable and the above equality re-
mains true.

Actually, this statement is an easy special case of the Lebesgue dominated
convergence theorem, so we omit a detailed proof of Theorem 2.

As an immediate application of the above theorem, we can present the
following statement.

Theorem 3. Let [a,b] and [c,d] be closed intervals on R and let
fla,b] x [e,d = R

be a function satisfying these three conditions:

(1) for each y € [c,d], the partial function f(-,y) is Riemann (Lebesgue)
integrable on [a, b|;
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(2) there exists a constant L > 0 such that |f(x,y)| < L for all points
(x,y) € la,b] x [c,d];
(3) there exists a point yo € [c,d] such that
limy .y, f(2,y) = ¢(z)

for each point x € [a,b].
Under the conditions (1)—(3), the following two assertions are valid:
(a) if ¢ is a Riemann integrable function on [a,b], then

b b
limy_,yo/ f(x,y)d:vz/ o(x)dx;

(b) the above equality holds true in the case of the Lebesgue integrable
functions f(-,y) (y € [¢,d]), and in this case the limit function ¢ is auto-
matically Lebesgue integrable.

Proof. Let {t, : n € N} be an arbitrary sequence of points from [, d]
converging to yo. For each index n € N, denote

Pn(x) = f(2,tn)  (x €[a,0]).

Applying Theorem 2 to the sequence of functions {¢,, : n € N}, we get

b b
limn_>+oo/ ¢n(x)dx:/ o(x)dx.

Since {t, : n € N} was taken arbitrarily, we come to the desired equality

limy_y, /a b f(z,y)dr = /a b(b(a:)da:

in both cases of Riemann or Lebesgue integrable functions. This completes
the proof.

A slightly more complicated argument is needed to prove the next well-
known result of classical mathematical analysis (see, e.g., [72]).

Theorem 4. Let [a,b] and [c,d] be two closed intervals on R and let
filab] x[e,d - R

be a function satisfying the following three conditions:

(1) for each y € [c,d], the partial function f(-,y) is Riemann (Lebesgue)
integrable on [a,b];

(2) there exists a partial derivative f,(x,y) at every point (z,y) from the
rectangle [a, b] X [c,d] and, for any y € [c,d], the function f,(-,y) is Riemann
(Lebesgue) integrable on [a,b];
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(3) there exists a real constant L > 0 such that the inequality | f, (z,y)| <
L is satisfied for all points (x,y) from [a,b] X [c,d].
Let us define a function ® : [¢,d] — R by the formula

b
B(y) = / fapde  (yeled).

Then ® is differentiable at each point yo € [c,d] and the relation

b
<I>’(y0):/ f;;(iﬁayo)dw

holds true.

Proof. Fix any yo € [¢,d] and let {h,, : n € N} be an arbitrary sequence
of nonzero real numbers converging to 0. Obviously, for every index n € N,
we may write

P(yo + hn) — P(yo) _ /b J(@, 90 + hn) = f(2,90)
hn a hn

dx.

Using the classical Lagrange formula, we get

f(x7y0 + hn) B f($7y0)
hn

= f';('rvyo + onh’n)v

where 0 < 0,, < 1. Let us introduce the notation

f(xvyo + hn) — f(xvyo)

fu(z) = h

(x € [a,b]).

By virtue of condition (3), we may write
(@) = £ (2.0 + Ophn)| <L (z € [a,b]).
It is also clear that
lim,, oo fn(2) = fi(2,90) (2 € [a,b]).

Now, tending n to +o00 and applying Theorem 3 to the introduced sequence
of functions {f, : n € N}, we come to the relation

D(yo + hn) = P(yo) _
hn,

1iInn~>+oo

b
/ fi@yo)dr  (yo € [e.d)).

Finally, since {h, : n € N} was taken arbitrarily, we conclude that there
exists ®’(yo) and the required relation

b
¥ (yo) = / F@yo)de (g € [ord)
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is valid. This finishes the proof.

The above results were proved simultaneously for Riemann and Lebesgue
integrable real-valued functions. The next result is specific for Riemann
integrable functions and has no analogue (at least, within ZFC set theory)
for Lebesgue integrable functions (see [72] and Chapter 17).

Theorem 5. Let [a,b] and [c,d] be any two closed bounded intervals on
R and let
fila,b] x[e,d = R

be a function satisfying the following conditions:

(1) there is a real constant L > 0 such that |f(x,y)| < L for all points
(5,9) € [a,8] X [c,d];

(2) for each x € [a,b], the partial function f(x,-) is Riemann integrable
on [, d];

(3) for each y € [e,d], the partial function f(-,y) is Riemann integrable
on la,b].

Then there exist two Riemann iterated integrals

/Cd(/abf(a?,y)d:c)dy, /ab(/cdf(a:,y)dy)da7

and the equality
d b b pd
[ reaandy = ([ s

Proof. First of all, we need to introduce two real-valued functions

holds true.

b
B(y) = / f@ydr (e o d),

d
() = / fey)dy (@€ [ab).

By virtue of conditions (2) and (3), the functions ® and ¥ are well-defined.
We wish to show that both these functions are Riemann integrable. Let
us do it for the function ®. For this purpose, take any sequence

{Dy,D1,Ds,...,;Dy, ...}

of finite decompositions of [¢, d] into intervals such that the maximum of the
lengths of all intervals belonging to D,, (n € N) tends to zero as n tends to
infinity. Now, fix

Dp = {An0,Antseos Dy i) }
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in the above-mentioned sequence and take any family of points

Yn,0 S An,Ov Yn,1 S An,lv ey yn,j(n) € An,j(n)-

By definition, the Riemann sum s,, for ® corresponding to the decomposition
D,, and to the sequence of points (4,0, Yn,15 - - - 5 Yn,j(n)) is equal to

D (Yn,0) M (An0) + P(Yn, 1) A (Dn1) + - oo+ P(Yn ) A (D))
Clearly, this sum can be rewritten as
b
= [ UM (D) 10 < b < ()

Introducing the notation

Fa@) =Y @y (Bnp) 10 <k <j(n)}  (x € [a,0]),

we come to the following expression of s,:

S = /ab £ (z)dz.

By virtue of assumption (2), for each x € [a, ], the partial function f(x,-)
is Riemann integrable on [¢, d], which means that the introduced sequence
of functions {f : n € N} pointwise converges on [a,b] and

d
lim s oo £ (1) = / f (e y)dy = B(a),

in view of the definition of U(x). At the same time, using condition (1), we
get
[fn@) < Lld—=c)  (z€la,b]).

Therefore, according to Theorem 2, we infer that there exists a limit
b
limn_>+oo/ fi(x)dx
and this limit is independent of the choice of {Dy, D1, D3, ..., Dy, ...} and of

the choice of (Yn,0,Yn,1, - - - ¥n,jn)) for any D,. The last circumstance
directly indicates that our function ® is Riemann integrable on [¢, d] and

/cd D(y)dy = /ab U (x)dx,
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where the right integral in the above equality can be understood in the
Lebesgue sense.

Finally, by using a dual argument for ¥, we come to the analogous result,
which yields that, similarly to ®, the function ¥ is Riemann integrable on

[a, b] and \ ]
/a\IJ(a:)d:z::/c D (y)dy.

In other words, we have the required equality

/cd(/abf(x,y)d:v)dy — /ab(/cdf(:v,y)dy)d:p

for these two Riemann iterated integrals. Theorem 5 has thus been proved.

Let us repeat once more that Theorem 5 cannot be extended (within
ZFC set theory) to the case of iterated integrals in the Lebesgue sense.

In various courses of mathematical analysis it is usually underlined that
there is an essential advantage of the Lebesgue integral over the Riemann
integral. In fact, one may observe a very good behavior of the Lebesgue
integral with respect to standard operations of analysis and, first of all, with
respect to the fundamental limit operation. Nevertheless, Theorem 5 shows
us that sometimes the Riemann integral turns out to be preferable to the
Lebesgue integral.

It should also be mentioned that there exist many Lebesgue nonmeasur-
able functions f : [0,1]2 — [0,1] such that all partial functions

f(‘rv')v f(vy) (CL‘E [071]7 Y€ [071])

are integrable in the Riemann sense (in this connection, see Exercise 6).
EXERCISES

1. Let (E,S,v) and (E,S, ) be two measure spaces. Recall that v
is absolutely continuous with respect to u if, for every set X € S, the
implication

wX)=0=v(X)=0

holds true.

Demonstrate that if v is a finite measure, then the following two asser-
tions are equivalent:

(a) v is absolutely continuous with respect to p;

(b) for every real € > 0, there exists a real § > 0 such that the relation

XeS&uX)<d

implies v(X) < e.
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Give an example of two o-finite measure spaces (E,S,v) and (E,S, )
for which the equivalence (a) < (b) fails to be true.

2. Let (E,S, 1) be a o-finite measure space and let f : E — R be any
p-integrable function.

Show that, for every real £ > 0, there exists a real § > 0 such that the
relation

XeS&uX)<é

[ t@au) < [ 1f@)inta

(the absolute continuity of the p-integral).
For this purpose, define

- / F@)du(z) (X € 5)
X

implies

and apply Exercise 1 to the measures p and v.
3. Give a detailed proof of Theorem 2.

4. Deduce the dominated convergence theorem of Lebesgue from Fubini’s
theorem on the product of two o-finite measures.

For this purpose, denoting by A the standard Lebesgue measure on R,
consider a o-finite measure space (F,S, u), the product measure p ® A on
E x R, and take into account that, for any real-valued p-integrable function
f>0on E, the following equality holds true:

[ @uta) = e V@),
where the set L(f) is defined by the formula
L(f)={(z,t) e ExXR:0<t < f(x)}.

5% Let (E,S) be a measurable space and let {u, : n € N} be a sequence
of probability measures, all of which are given on the o-algebra S. Suppose
that, for every set X € S, there exists lim;,_, oot (X) and denote this limit
by 11(X).

Prove that p is also a probability measure on E with dom(u) = S.

6*. Work in ZFC theory and construct an example of a Lebesgue non-
measurable function

f:10,1* = {0,1}

such that
(a) for each x € [0,1], the partial function f(x,-) coincides with the
characteristic function of a singleton contained in [0, 1];
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(b) for each y € [0,1], the partial function f(-,y) coincides with the
characteristic function of a singleton contained in [0, 1].

In order to show the existence of such a function f, construct by the
method of transfinite recursion a set Z C [0,1]? satisfying the following
three conditions:

(c) Z meets every Ag-measurable subset of [0,1]? with strictly positive
measure;

(d) card(Z N ({x} x [0,1])) = 1 for any point x € [0, 1];

(e) card(Z N ([0,1] x {y})) =1 for any point y € [0,1].

Further, denoting by f the characteristic function of Z, verify that f
satisfies both conditions (a) and (b) and is Ag-nonmeasurable; conclude that
all partial functions

f(xa')a f(vy) (xE [Oal]a RS [Oal])

are uniformly bounded, integrable in the Riemann sense, and

/01(/01f(3:,y)d:z:)dy = /01(/01f(17,y)dy)da; -0

7*. Let n > 1 be a natural number, let (E,S, 1) be a o-finite measure
space, and let f1, fa, ..., fn be any p-integrable real-valued functions on E.
Prove that the inequality

([ 1h@nO-pa0r < [ (nl [ e [ (5o

holds true and specify the case when the above inequality is reduced to the
equality.

Argue in two steps. First, demonstrate that if the inequality is valid for
n functions, then it is also valid for 2n functions. Then demonstrate that if
the inequality is valid for n+ 1 functions, then it is also valid for n functions
(Cauchy’s classical method).
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Chapter 17
Sierpinski’s partition of the Euclidean plane

In this chapter we discuss several results and statements closely con-
nected with Sierpiriski’s partition of the Euclidean plane R* = R x R. It
turns out that these results and statements can be successfully applied in
various fields of mathematics (especially, in real analysis, measure theory,
and general topology).

Let w denote, as usual, the least infinite ordinal number and let wy
denote the least uncountable ordinal number. It is a well-known fact that
Sierpinski was the first mathematician who considered, in his classical paper
[236], a partition {A, B} of the product set w; X wy, defined as follows:

A={( Q< <w}, B={(0:w1>¢> (-

He observed that, for any two ordinal numbers £ < w; and { < wy, the
inequalities card(A¢) < w and card(Bg) < w are valid, where

AS={¢: (6,0 €A}, Be={(¢:(£¢) eB)

In other words, each of the sets A and B can be represented as the union
of a countable family of “curves” lying in the product set w; x wi. This
property of the partition {A, B} implies many interesting and important
consequences. For instance, it immediately follows from the existence of
{4, B} that if the Continuum Hypothesis (CH) holds true, then there exists
a partition { A, B’} of the Euclidean plane R?, satisfying these two relations:

(1) for each straight line L in R? parallel to the line R x {0}, the
inequality card(A’ N L) < w is fulfilled;

(2) for each straight line M in R? parallel to the line {0} x R, the
inequality card(B’' N M) < w is fulfilled.

Moreover, Sierpiniski demonstrated that if a covering {A’, B’} of R? with
the above-mentioned properties (1) and (2) does exist, then CH holds true.

Indeed, suppose that {A’, B’} is such a covering of R?. Choose a subset
X of R having cardinality w; and put Z = (X x R) N B’. Then, according

265
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to relation (2), we get card(Z) < w-w; = wi. On the other hand, let
us show that pry(Z) = R. In order to do this, take an arbitrary point
y € R and consider the straight line R x {y}. Relation (1) implies that
card(A' N (R x {y})) < w. At the same time, we obviously have

card((X x R)N (R x {y})) = ws.

Hence there exists ¢ € R such that (t,y) € A" and (t,y) € X x R. Because
{A", B’} is a covering of R?, we infer that (¢,4) € B’ and, consequently,
(t,y) € Z and y € pry(Z), which yields the desired equality pry(Z) = R.
We thus obtain

c = card(R) < card(Z) < w;

and, finally, ¢ = w;.

In other words, Sierpinski showed that CH is equivalent to the statement
that there exists a partition {A’, B’} of the Euclidean plane R?, satisfying
relations (1) and (2).

Let us mention an important consequence of the existence of a Sierpinski
partition {A’, B’} of R2. For this purpose, consider two sets

A"=[0,1Pn4A", B’"=[0,1°nB.

Then we get a partition {A”, B”} of [0, 1]? with the properties very similar
to the ones of {A’, B’}. Let us introduce the following two functions:

f = the characteristic function of A”;

g = the characteristic function of B”.

It can easily be observed that there exist the Lebesgue iterated integrals

/01(/01 f(z,y)dy)dz, /01(/01 f(z, y)dz)dy,
11

(| glx,y)dy)de, 1( 1 9(z,y)dz)dy,
o Jo o Jo
but we have

/01(/01f(x,y)dy)d:c_/Ol(Alg(xvy)dx)dy_17
/01(/01 f(z,y)dz)dy = /(Jl(/olg(x,y)dy)dx —0

and, consequently,

/01(/01 f(@,y)dy)dw # /01(/01 f(z,y)dz)dy,
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/01(/01 g(z,y)dy)dx # /01(/01 g(x, y)dz)dy.

Thus, we infer that the classical Fubini theorem does not hold for each
of the functions f and g. But these functions, obviously, are nonnegative
and bounded on [0, 1]2. Therefore, both f and g are nonmeasurable in the
Lebesgue sense (cf. the situation for Riemann iterated integrals that was
discussed in Chapter 16).

Remark 1. We see that CH implies the existence of a function f acting
from [0,1]2 into [0, 1] such that its Lebesgue iterated integrals do exist but
differ from each other. It is not hard to verify that CH is not necessary
for this conclusion. For instance, Martin’s Axiom also implies the existence
of such a function (and, moreover, we do not need here the whole power of
MA,; it suffices to assume that each subset of R whose cardinality is strictly
less than ¢ is measurable in the Lebesgue sense). On the other hand, it was
demonstrated in [76] that there are models of set theory in which, for every
function g : [0,1]? — [0, 1], the existence of both iterated integrals

/01(/01 g(x,y)dx)dy, /(Jl(/olg(@y)dy)dx

implies the equality between them. For some further results concerning
iterated integrals and tightly connected with Sierpiriski’s partition of R?,
see [231]. Roughly speaking, we do not have any equivalent of CH in terms
of iterated integrals. Below, we shall see that there is a beautiful equivalent
of CH in terms of differentiability of real-valued functions.

We now formulate one statement (also interesting from the viewpoint of
measure theory) which is based on some properties of Sierpinski’s partition
{A, B} of the product set wy X wy.

(i) If P(wy) is the o-algebra of all subsets of wy, then the product o-
algebra P(w1) ®P(w1) coincides with the o-algebra P(wy X wy) of all subsets
of w1 X w.

In order to establish this result, it is sufficient to consider an arbitrary
subset X of the real line R with card(X) = w; and to apply the well-known
fact that the graph of any real-valued function on X is a measurable subset
of the product space

(X,P(X)) x (R,BR)) = (X xR,P(X)®B(R)).

Notice that an argument establishing the above equality relies essentially
on the Axiom of Choice because the existence of an embedding of w; into
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R cannot be proved in ZF & DC theory. Moreover, as has been shown
by Shelah [228] and Raisonnier [210], the existence of such an embedding
implies in ZF & DC theory the existence of a subset of R nonmeasurable
in the Lebesgue sense.

Starting with the equality P(w1 X w1) = P(w1) ® P(w1), one can directly
obtain the following important statement:

(ii) There does not exist a nonzero o-finite diffused measure p defined
on the whole o-algebra P(w;).

Let us recall that this classical statement is due to Ulam [270], who es-
tablished the nonexistence of such a measure in another way, by applying
a transfinite matrix of a special type (for details, see, e.g., [18], [192], [202],
or [270]). In order to prove this statement by using the corresponding prop-
erties of the partition {A, B}, suppose for a moment that such a measure
1 does exist and apply the Fubini theorem to the product measure pu ® p
and to the sets A and B of Sierpiniski’s partition. Because all horizontal
sections of A are at most countable and all vertical sections of B are also
at most countable, we get the equalities (u ® pn)(A) = (p® p)(B) =0 and,
consequently, (4 ® u)(AUB) = (u® p) (w1 X wy) = 0, which yields a contra-
diction with our assumption that p is not identically equal to zero. Thus,
w1 is not a real-valued measurable cardinal.

Actually, the real-valued nonmeasurability of w; is historically the first
nontrivial fact which concerns some important combinatorial properties of
uncountable cardinals and which can be established within ZFC theory.

Remark 2. We see, in particular, that if CH holds, then the cardinality
of the continuum c is not real-valued measurable, either. It is reasonable
to recall here that the latter result was first obtained by Banach and Ku-
ratowski in their joint paper [16]. In this context, it should also be noticed
that the method of [16] gives a more general result. Namely, let us consider
the family F' of all functions acting from w into w. Let f and g be any
two functions from F. We put f =< g if and only if there exists a natu-
ral number n = n(f,g) such that the inequality f(m) < g(m) is valid for
all natural numbers m > n. Obviously, the relation < is a pre-ordering
of F. Now, assuming that CH holds, it is not difficult to define a subset
E={fe : £ <w} of F satistying the following two conditions:

(a) if f is an arbitrary function from F', then there exists an ordinal
& < wy such that f < fg;

(b) for any ordinals £ and ¢ such that £ < ( < wy, the relation fr < fe
is not valid.

Evidently, each of conditions (a) and (b) implies card(E) = w;.
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Further, for any two natural numbers m and n, we put

Epn={fe : fe(m) <n}.

So we get a double family of sets (Ep n)m<w, n<w, Which is usually called
a Banach-Kuratowski matrix. It is easy to check that, for every m < w,
we have the series of inclusions E,, 0 C Ep1 C ... C Ey,p, C ... and the
equality E = U{E,,, : n <w}. Also, conditions (a) and (b) immediately
imply that if f is an arbitrary function from F', then the intersection

EO,f(O) n El,j’(l) n...nN Em,f(m) n ..

is at most countable. From these properties of the Banach-Kuratowski
matrix it is not hard to deduce that there does not exist a nonzero o-finite
diffused measure on E' defined simultaneously for all sets E, ,,, where m < w
and n < w. In addition, it can easily be seen that the analogous result is true
for many other functionals (much more general than measures). Namely,
let v be a real-valued positive (i.e., nonnegative) function defined on some
class of subsets of FE, closed under finite intersections. We say (cf. the
corresponding definition presented in Chapter 15) that v is an admissible
functional on F if the following three conditions hold:

(1) the family of all countable subsets of F is contained in dom(v) and,
for any countable set Z C FE, we have the equality v(Z) = 0;

(2) if {X,, : n <w} is an increasing (with respect to inclusion) family
of sets, such that X,, € dom(v) for all n < w, then the set U{X,, : n <w}
also belongs to dom(v) and v(U{X,, : n <w}) <sup{v(X,) : n <w};

(3) if {Y,, : n < w} is a decreasing (with respect to inclusion) family
of sets, such that Y;, € dom(v) for all n < w, then the set N{Y,, : n < w}
also belongs to dom(v) and v(N{Y,, : n <w}) > inf{r(¥,) : n<w}.

Evidently, if v is a finite diffused measure on E, then v satisfies con-
ditions (1), (2), and (3). In general, an admissible functional v need not
have any additive properties similar to the corresponding properties of usual
measures. However, the Banach-Kuratowski method works for such func-
tionals, too, and one can conclude that there does not exist a nonzero
admissible functional on E defined simultaneously for all sets of a given
Banach-Kuratowski matrix.

Let us return to a Sierpinski partition of the Euclidean plane R? and
consider some other interesting results related to it. For instance, we have
the following “geometric” fact:

(i) Assuming CH, there exists a function ¢ : R — R such that
R? = U{gn(Ty) : n < w}
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where I', denotes the graph of ¢ and g, (n < w) are some motions of the
plane R2, each of which either is a translation of R? or is a rotation of R?
(about a point) whose angle is equal to +7/2.

The proof of this result is not difficult and we leave it to the reader as a
useful exercise.

Let now X and Y be any two sets. We recall (see, e.g., Chapter 0) that
a set-valued mapping is an arbitrary function of the type F : X — P(Y),
where P(Y") denotes, as usual, the family of all subsets of Y. According to
a well-known definition from general set theory, a subset Z of X is indepen-
dent with respect to F' if, for any two distinct elements z € Z and 2’ € Z,
we have the relations z ¢ F(2') and 2’ € F(z).

It can easily be shown that there exists a set-valued mapping

F:w — [wl]S“’
such that no two-element subset of w; is independent with respect to F
(as usual, the symbol [w1]<¥ stands for the family of all at most countable
subsets of wy). Actually, the desired set-valued mapping F' may trivially be
defined as follows:

F(()=A4° ((<w)

where A is the first component of Sierpiniski’s partition { A, B} of the prod-
uct set wy X wy.

In connection with this simple fact, let us remark that if a set-valued
mapping F : w; — [w1|<¥ is given, then there always exists a subset Z of
w1 satisfying the following two conditions:

(*) card(E) = wy;

(**) 2 is independent with respect to F.

The reader can easily derive this result from the so-called A-system
lemma (see, e.g., [18] or [146]). It is also reasonable to point out here that
the A-system lemma is a theorem of the theory ZF & DC.

Finally, let us mention that an analogous result (concerning the existence
of large independent subsets) holds true for uncountable cardinal numbers,
but the proof of this generalized result due to Hajnal and Erdds is more
difficult and needs a delicate additional argument.

There are many other interesting statements and facts which are related
to Sierpinski’s partition of w; X wy or can be obtained by using certain
properties of this partition (see, e.g., [44], [47], [73], [129], [140], [190], [191],
[246], [247], and [251]).

Here we wish to consider an application of Sierpinski’s partition in real
analysis. Namely, we shall present one theorem of Morayne [190] that es-
tablishes an interesting connection of this partition with the existence of
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some strange mappings acting from R onto R x R. In order to prove the
above-mentioned theorem, we need several auxiliary notions and proposi-
tions.

Let f be a partial function acting from R into R, and let X be a subset
of R. We say that f satisfies the Banach condition on X if the set

{y € f(X) : card(f ' (y) N X) > w}

is of Lebesgue measure zero.
We also recall that a partial function f acting from a metric space (X, d)
into R satisfies the Lipschitz condition if there exists a real L > 0 such that

|f(x) = f(y)| < Ld(z,y)  (z € dom(f), y € dom(f)).

In this case, the real L is usually called a Lipschitz constant for f.
It is not hard to prove the following auxiliary statement.

Lemma 1. Let (X,d) be a metric space, Y be a subset of X, and let f
be a function acting from Y into R and satisfying the Lipschitz condition
with a Lipschitz constant L > 0.

Then f can be extended to a function g : X — R which fulfils this
condition, too, with the same Lipschitz constant L.

Proof. Assume that Y # () and, for any point x € X, define

g(z) = inf{f(y) + Ld(x,y) : y€ Y}

In this way we obtain a mapping g acting from X into R. Let us check that
g is the required extension of f. Fix an arbitrary = € Y. Obviously, for
each y € Y, we have

g(x) < f(y) + Ld(z, y).

In particular, putting y = x, we get g(x) < f(x). On the other hand, the
relation

If(x) = fy)| < Ld(z,y) (ye€Y)

implies that
f(x) < fly) + Ld(z,y)  (yeY)

and, hence, f(z) < g(x). So we obtain the equality g(z) = f(x) and,
consequently, ¢ is an extension of f.

Now, let x1 and x5 be two arbitrary points from X and let € > 0. There
exist points y; € Y and yo € Y such that

fy) + Ld(x1,y1) — e < g(o1) < fy2) + Ld(21,92),
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J(y2) + Ld(w2,y2) — ¢ < g(w2) < f(y1) + Ld(x2,91)-

Then we may write

g(w2) — g(x1) (d(w2,y1) — d(z1,91)) + € < Ld(w1,22) + ¢,

<L
g(w1) — g(x2) < L(d(21,y2) — d(v2,y2)) + € < Ld(z1,22) + €,

and, finally, |g(z1) — g(z2)] < Ld(x1,22) + €. Because € is an arbitrary
strictly positive real number, we conclude that

lg(x1) — g(x2)| < Ld(z1,22),

which completes the proof of Lemma 1.

Actually, we need only a very special case of this lemma when X = R.
In this case, the proof can be done directly.

Lemma 2. Let f be a partial function acting from R into R, and
suppose that f is differentiable at all points of dom(f), i.e., for every point
t € dom(f), there exists a derivative féom(f)(t) relative to the set dom(f).

Then dom(f) can be represented in the form dom(f) = U{P; : i € I}, where
card(I) < w and each set P; (i € I) has the property that f|P; satisfies the
Lipschitz condition.

Proof. First, let us denote D = dom(f) and, for every natural number
n > 0, define the set D,, C D by

D,={teD : (W' eD)(|t' —t|<1/n=|f(t)— f)] <n|t'—t])}.

Then, taking into account the assumption that f is differentiable relative
to D, it is not hard to check the equality D = U{D,, : 0 < n < w}. Further,
for any natural number n > 0, we may write D,, = U{D,x : k < w},
where (Vk < w)(diam(D,x) < 1/n). Now, it immediately follows from the
definition of D,, that all the restrictions

fIDne  (0<n<w, k<w)
satisfy the Lipschitz condition. So we can put
{P; :i€l}={Dpr : 0<n<w, k<w},

and Lemma 2 is thus proved.

The next auxiliary proposition is well known in real analysis and is due
to Banach (see, e.g., [194], [225]).
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Lemma 3. Let f be a continuous real-valued function of finite variation,
defined on some segment [a,b] C R. For every y € R, put ¢;(y) = +oo if

card(f~'(y)) = w, and ¢y (y) = card(f~*(y)) if card(f~*(y)) < w.
Then the function ¢y : R — R U {+o0} is integrable in the Lebesgue
sense, and the relation

/R 67 ()dy = varay (f) < +o0

is walid. In particular, for almost all (with respect to the Lebesgue measure
\) points y € R, one has the inequality card(f~1(y)) < w.

Lemma 4. Let f be a function acting from R into R, and let
D={teR : f'(t) exists}.

Then f satisfies the Banach condition on D.

Proof. In view of Lemmas 1 and 2, it suffices to demonstrate that, for
each closed interval [a,b] C R, any function g : [a,b] — R satisfying the
Lipschitz condition on [a, b], fulfills the Banach condition on the same in-
terval. But this immediately follows from Lemma 3 because g is continuous
and of finite variation on [a, b].

Now, we are ready to formulate and prove the result of Morayne [190].
Actually, this result yields a purely analytic equivalent of the Continuum
Hypothesis.

Theorem 1. The following two assertions are equivalent:

(1) the Continuum Hypothesis (CH);

(2) there exists a surjection [ = (f1, f2) : R = R X R such that, for
any point t € R, at least one of the coordinate functions fi and fo is
differentiable at t.

Proof. We first establish the implication (1) = (2). Suppose that CH
holds. Then we may consider a Sierpinski type partition {A, B} of R x R
such that (Vz € R)(card(A(z)) < w) and (Vy € R)(card(B(y)) < w), where

Alx)={yeR : (z,y) € A}, B(y)={reR : (z,y) € B}.

Further, we introduce a function ¢ : R — R defined by the formula

() =t-sin(t) (t € R).
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It is evident, from the geometrical point of view, that, for any two numbers
u € R and v € R, the sets ¢~ (u) N | — oo, —1] and ¢~ (v) N [1, +oo] are
countably infinite. So we may write

¢ Hu) N ] — oo, —1] = {ti, th, .. 14, .},

o Hw) N1, +oo] = {sY,5Y, ...,5°,..}.

At the same time, we can represent the two countable sets
Alw)={yeR : (u,y) € A}, Bw)={zeR : (z,v) € B}

as A(u) = {a¥,dy,...,a%, ...} and B(v) = {by, b5, ...,b7, ...}, respectively.

Let now ¢ be an arbitrary point of R.

If t € | — o0, 1], then we put fi(t) = ¢(t).

If t € [1,400[, then ¢ = s? for some real v and natural n. In this case,
we define fi(t) = fi(sk) =Y.

Analogously, if t € ] — 1, 4o00[, then we put fa(t) = ¢(t).

Ift € ] —o00,—1], then t = ¢ for some real u and natural n. In this
case, we define fa(t) = fa(tY) = a.

Finally, we introduce a mapping f : R — R x R by the formula

f(@) = (fi(2), f2(x)) (2 €R).

Let us verify that f is the required function. For this purpose, take any
point ¢ € R. Since R = ] —o00,1[ U | — 1,+00][, there exists an open
neighborhood W (t) of ¢t such that

W) C |—o00,1[ V W(t)C ]—1,+00]

and, hence, at least one of the coordinate functions f; and fo coincides
with the function ¢ on W(t). But ¢ is differentiable everywhere on R.
Consequently, at least one of the functions f; and fy is differentiable on
W (t) and, in particular, differentiable at the point ¢t € W (¢).

Also, it can easily be checked that f is a surjection. Indeed, let (u,v)
be an arbitrary point of R2. Since the equality R? = A U B holds, the
point (u,v) belongs either to A or to B. We may assume, without loss of
generality, that (u,v) € A. Then

ve Alu) ={af,as,...;ap, ...},

no

¢ Hu) N ] —o0,—1] = {t¥ t4, .. t", ..}
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and, for some natural number n, we must have v = ajr. Putting ¢t = ¢% and
taking into account the definition of f, we get

f@) = (1), f2(t)) = (6(1), a) = (u,v),

which shows that our f is a surjection.

In this way we have established the implication (1) = (2).

Suppose now that assertion (2) is valid, i.e., for some surjective mapping
f=(f1,f2) : R—= R xR, the equality R = D; U D5 is fulfilled, where

Di={teR : fi(t)exists}, Dy={teR : fi(t) exists}.

In conformity with Lemma 4, the coordinate functions f; and fs satisfy the
Banach condition on the sets Dy and Ds, respectively. Hence the sets

Ki={y¢e fi(D1) : card(f; '(y) N D1) > w},

Ky ={y € fo(Dy) : card(fy '(y) N D2) > w}

are of Lebesgue measure zero. Let us put M; = R\ K; and My = R\ Kos.
Then, for the sets My and My, we have card(M;) = card(Mz) = c. Now,
we define

A:f(Dl)ﬂ(Ml XMQ), B:f(DQ)ﬁ(Ml XMQ).

Keeping in mind the fact that f is a surjection, we get A U B = M7 X Mos.
Also, it immediately follows from the definition of M; and My that

(Vz € My)(card(A(z)) <w),  (Yy € Ma)(card(B(y)) < w).

In other words, we obtain a covering {A, B} of the product set M; x Mo,
having properties quite similar to those of Sierpinski’s partition of wy X ws.
But the product set M; x Ms may be identified (in the purely set-theoretical
sense) with R xR. So we conclude that CH must be true (cf. the argument
presented at the beginning of this chapter; see also Exercise 1). The proof
of Theorem 1 is thus finished.

Remark 3. One interesting generalization of the above theorem was
obtained in [44].

The function f considered in Theorem 1 is singular from the point of
view of Lebesgue measurability (Exercise 7 illustrates this circumstance).

We want to finish this chapter with one statement closely related to
the Sierpinski partition of w; X wy. This statement does not require any
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additional set-theoretical hypotheses and establishes a certain relationship
between Sierpinski type partitions and the nonmeasurability in the Lebesgue
sense.

Theorem 2. In ZF & DC theory, the assertion “there exists a bijection
from R onto a well-ordered set” implies the assertion “there exists a subset
of R monmeasurable in the Lebesgue sense”.

Proof. Obviously, the existence of a bijection between R and some
well-ordered set is equivalent to the existence of a well-ordering of R and,
actually, means that R can be represented as an injective family of points
R = {z¢ : £ < a}, where o denotes some ordinal number of cardinal-
ity continuum. Also, it is clear that if we want to prove the existence of
Lebesgue nonmeasurable subsets of R, it suffices for us to establish the
existence of subsets of the plane R2, nonmeasurable with respect to the
standard two-dimensional Lebesgue measure Ay on R?. Let A\ denote, as
usual, the standard Lebesgue measure on R. Let § < «a be the least ordinal
for which A\*({z¢ : € < 8}) > 0, where A* is the outer measure associated
with A. If the set {x¢ : & < B} is nonmeasurable with respect to A, then
we are done. Otherwise, we may write

{ze :+ €< Bt edom(), A({ze : £<B}) >0

and, according to the definition of 3, for each ordinal number v < 3, we
have A({z¢ : £ <~v}) = 0. Now, define a subset Z of R? as follows:

Z ={(zg,x¢) + £ << B}

We assert that Z is nonmeasurable with respect to A2. Indeed, suppose for
a moment that Z € dom(Az). Then, considering all vertical and horizontal
sections of Z and applying the classical Fubini theorem to Z, we get, on
the one hand, the relation \2(Z) > 0 and, on the other hand, the equality
X2(Z) = 0. Because this is impossible, we conclude that Z is not As-
measurable, which also implies the existence of a Lebesgue nonmeasurable
subset of the real line R. Theorem 2 has thus been proved.

Actually, Theorem 2 and the result of Exercise 12 show us that the exis-
tence of a well-ordering of the real line R immediately yields the existence
of subsets of R having a very bad descriptive structure from the points of
view of the Lebesgue measurability and Baire property.

In this connection, let us recall that the existence of a totally imper-
fect subset of R of cardinality continuum also implies (within the same
ZF & DC theory) the existence of a Lebesgue nonmeasurable subset of R
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and the existence of a subset of R without the Baire property (see Exercise
5 from Chapter 10).

EXERCISES

1. Let E; and Es be two sets such that card(E;) = card(Ez) = ¢

Check that the following two assertions are equivalent:

(i) the Continuum Hypothesis (CH);

(ii) there exists a covering (partition) {A, B} of the product set Ey x Es,
satisfying the relations

(Vy € Es)(card(AN (Ey x {y})) < w),

(Vz € Ey)(card(B N ({a} x Ez)) < w).

2. Define a function f: [~1,1]? — R by putting

f(@,y) = (zy) /(2 +y?)?) if (z,9) # (0,0);

[l y) =0if (z,y) = (0,0).

Demonstrate that

(a) the function f is of first Baire class (hence Lebesgue measurable)
but is not Lebesgue integrable;

(b) the iterated integrals for f do exist and

//fa:ydxdy_//fxydy =0.

Remark 4. In connection with this exercise, let us note that a much
more general result is presented in the old paper by Fichtenholz [71].

3. Give a detailed proof of the equality P(wy X w1) = P(w1) @ P(w1).

4. Let E be a ground set with card(E) > w, for which a Banach—
Kuratowski matrix (Ep, n)m<w, n<w Of subsets of E does exist.

Show that there is no nonzero admissible functional v on E satisfying
the relation (Ym < w)(Vn < w)(E,,, , € dom(v)).

5*. By starting with Sierpinski’s partition of R2, give a proof of the
assertion (iii).

6. Give a detailed proof of Lemma 3.

7. Let f = (f1, f2) be any surjection from R onto R x R having the

property that, for each ¢t € R, at least one of the coordinate functions f;
and fo is differentiable at ¢.
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Demonstrate that f is not measurable in the Lebesgue sense.

Remark 5. In connection with this exercise, let us notice that a some-
what stronger result is obtained in [190].

8. Let n > 2 be a natural number. Recall that the n-dimensional
Euclidean space R"™ consists of all n-sequences z of the form

x=(x1,22,...,2n) (i €R, i=1,2,...,n).
For any ¢t € R and for each natural index ¢ € [1,n], denote

Obviously, T';(¢) is an affine hyperplane in the space R™.

Verify that the following two assertions are equivalent:

(a) the Continuum Hypothesis (CH);

(b) there is a partition {41, As, ..., A, } of R™ such that, for any ¢t € R
and for each natural index ¢ € [1,n], the inequality card(T';(t) N 4;) < w is
satisfied.

Remark 6. The above result generalizes the case of R? and is also
due to Sierpinski. The following simple exercise shows that, for infinite-
dimensional analogues of a Euclidean space, the situation is substantially
different.

9*. Consider the infinite-dimensional topological vector space
RY =Ry X Ry X ... X R, X ...,

where (Vi € w\ {0})(R; = R), and denote by I';(¢) the affine hyperplane
in this space, corresponding to an index i € {1,2,...,n,...} and to a real
number ¢, i.e., I';(t) = {x € R¥ : x; =t}.

Show that there does not exist a covering {A; : i € w\{0}} of R¥ such
that, for any ¢ € w \ {0} and for each t € R, the relation

card(T;(t) N 4;) < ¢

is fulfilled.

Consequently, there is no covering {B; : i € w \ {0}} of R“ such that,
for any i € w\ {0} and for any ¢ € R, the relation card(T';(t) N B;) < w is
satisfied.

10. Let n > 2 be an arbitrary natural number.
Prove that the following two assertions are equivalent:
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(a) the Continuum Hypothesis (CH);

(b) there exists a surjection f = (f1, fa, ..., fn) : R = R such that, for
each point ¢ € R, at least one of the coordinate functions fy, fo, ..., fn is
differentiable at ¢.

11. Show that there is no surjection f = (f1, f2,..: fn,...) : R = R¥
having the property that, for any point ¢ € R, at least one of the coordinate
functions fy, f2, ..., fn, ... is differentiable at .

Remark 7. The results presented in the preceding two exercises are
due to Morayne (see [190] and [191]).

12. Work in ZF & DC theory and verify that the assertion “there exists
a bijection from R onto some ordinal number” implies the assertion “there
exists a subset of R not possessing the Baire property”.

13*. Let Z be a subset of the plane R? such that card(Z N L) < w for
every straight line L in R? which is parallel to the line R x {0}. Let u be
an arbitrary o-finite measure on R? quasi-invariant under the group of all
translations of R2.

Prove that if Z € dom(yu), then u(Z) = 0.

14. Demonstrate that there exists no covering {X, Y} of the plane R?
satisfying the following conditions:

(a) card(X N L) < w for all straight lines L in R? which are parallel to
the line R x {0};

(b) card(Y N M) < c for all straight lines M in R? which are parallel to
the line {0} x R.

15*. Show that the Continuum Hypothesis (CH) is equivalent to the
existence of a partition {X,Y, Z} of the Euclidean space R3 such that

(a) card(X N L) < w for all straight lines L in R?® which are parallel to
the line R x {0} x {0};

(b) card(Y N M) < w for all straight lines M in R?® which are parallel
to the line {0} x R x {0};

(c) card(Z N N) < w for all straight lines N in R3 which are parallel to
the line {0} x {0} x R.

Remark 8. The geometric equivalent of CH formulated in Exercise 15
was found by Sierpinski (see, e.g., [247]).

16*. Let (G, +) be an arbitrary uncountable commutative group and let
0 denote the neutral element of G.

Prove that there exist three subgroups G, G2, G3 of G satisfying these
four relations:
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(a) card(G;) = card(G3) = card(G3) = wy;

(b) G1 N (G2 + G3) = {0};

(c) G2N (Gy+ Gs) = {0}

(d) G3 N (G1 + G2) = {0}.

In other words, this result shows that any uncountable commutative
group G contains a direct sum of three uncountable subgroups of G.

Moreover, prove that any uncountable commutative group G contains a
direct sum of an wi-sequence of uncountable subgroups of G.

17. Let (T, -) be a group and let X be a subset of I'. This X is called a
I'-negligible set in I if the following two conditions hold:

(a) there exists a nonzero o-finite left I'-invariant measure p on I' such
that X € dom(pu);

(b) for every o-finite left I'-quasi-invariant measure v on I', one has the
implication X € dom(v) = v(X) = 0.

Starting with the results of Exercises 15 and 16, demonstrate that if
(G,4+) is an uncountable commutative group, then G admits a representa-
tion in the form G = X UY U Z, where X, Y, and Z are some pairwise
disjoint G-negligible subsets of G.

18*. Recall that a group (T, ) is solvable if there exists a finite family
{T'; : 1 <i < n} of subgroups of I" such that

(a) Ty = {e}, where e is the neutral element of T}

(b) I, =T

(c) for each natural index ¢ € [1,n—1], the group I'; is a normal subgroup
of T';41 and the quotient group I';41/T; is commutative.

By using the result of Exercise 17, prove that if (T',-) is an arbitrary
uncountable solvable group, then this I' can be represented in the form
I'=XUYUZ, where X, Y, and Z are three pairwise disjoint I"-negligible
subsets of I



“K29544” — 2017/8/24

Chapter 18
Bad functions defined on second category sets

According to commonly used terminology, if E is a topological space
which is not of first category on itself, then F is said to be of second category
(see Chapter 0).

Analogously, if X is a subset of £ and X is not of first category in F,
then one simply says that X is of second category (in E).

Obviously, if X C E is of first category in F and f : X — R is an
arbitrary function, then f can be extended to a function f* : E — R
possessing the Baire property. Indeed, it suffices to put f*(z) = 0 for all
points x € E'\ X.

In this chapter we are interested in the following naturally arising ques-
tion:

Let E be a topological space without isolated points and let X C E be
of second category in F. Does there exist a function f : X — R that cannot
be extended to a function f*: F — R having the Baire property?

It is reasonable first to examine this question for the classical case E = R
and then to try to consider a more general situation.

It turns out that, for £ = R, the answer is positive and this result is
essentially due to Novikov (see [198]).

In his above-mentioned work [198] Novikov dealt only with the question
of the existence of a function f : X — R that cannot be extended to a Borel
function f* : R — R, where X is an arbitrary second category subset of R.
However, slightly modifying his argument, it is not difficult to obtain the
required result in terms of the Baire property.

Now, we are going to discuss thoroughly this remarkable result of de-
scriptive set theory (let us emphasize that it does not appeal to extra set-
theoretical axioms, i.e., belongs to ZFC theory).

We need several auxiliary statements. First, let us recall the precise
formulation of the Kuratowski-Ulam theorem, which can be regarded as a
reasonable topological version of the Fubini theorem (see, e.g., [105], [149]
or [202]).

281
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Theorem 1. Let Fy and FEs be two topological spaces, let Eo possess
a countable base, and let Z C Ey x Ey. The following three assertions are
valid:

(1) if Z is of first category in the product space Ey x Ea, then for almost
all points x € By the section Z(x) = {y € Eo : (z,y) € Z} is of first category
in the space Fs;

(2) if Z possesses the Baire property in the product space Eq X Es, then
for almost all points x € Ey the section Z(x) possesses the Baire property
in the space Fs;

(3) if Z possesses the Baire property in Ey x Es and, for almost all
x € En, the set Z(x) is of first category in Ea, then Z is of first category in
E1 X EQ.

As pointed out in preceding chapters, the Kuratowski—Ulam theorem has
many interesting consequences and applications in set-theoretical topology
and mathematical analysis. One nontrivial application of this theorem will
be given later in Chapter 22, where some questions concerning the descrip-
tive structure of generalized derivatives are discussed.

In the present chapter we need only the following special case of the
Kuratowski-Ulam theorem for R? = R x R.

Lemma 1. Let Z be a subset of the plane R x R such that

(1) pro(Z) is of second category in R;

(2) for any y € pro(Z), the set {x € R: (z,y) € Z} is of second category
in R.

Then the set Z is of second category in R x R.

Obviously, this lemma is a direct consequence of Theorem 1.
Lemma 2. Let A be an arbitrary subset of the plane R x R. Denote
A" ={(z,y) e R xR :y e cl(4(x))},

where cl(A(x)) stands, as usual, for the closure of A(zx) in R.
If A is an analytic subset of R x R, then A* is also analytic in R x R.
In particular, if A is Borel in R x R, then A* is analytic in R x R.

Proof. According to the definition of A*, we can write
(r,y) e A" (Vn<w)(FzeR)(ly—z| < 1/(n+1) & (z,2) € A).
For any n < w, define the set D,, in the space R3 by the formula

D, ={(z,y,2) : ly— 2| <1/(n+1) & (z,z) € A}.
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It can easily be seen that D, is an analytic subset of R3. This implies at
once that the set

A* = m PrexrDn

nw

is analytic in R x R, and the proof is completed.
Lemma 3. Let B be a Borel subset of R x R such that
(Vz € R)(card(B(z)) < w).
Let us denote
B'={reR : BN ({z} x R) is nowhere dense in {z} x R}.

Then the set B’ is also Borel in R.

Proof. Fix a countable base {U,, : n < w} of open subsets of R. For
any natural number n, define the set I(n) = {m < w: U,, C U,}. Clearly,
we can write

reB & (Vn<w)(@melIn)(({z} x Uy NB=0)
or, equivalently,
rxe€B & (Vn<w)(@meIl(n)-(Fy)(y € Un & (z,y) € B).
It suffices to establish that all sets
{reR:=(Fy)(yeUn & (z,y) € B)} (m<w)
are Borel in R. We observe that, for each m < w, the set
T = {z € R: (3y)((2,9) € (R x Uy) N B)}

coincides with the projection on R of some Borel subset of R?, all vertical
sections of which are at most countable. Consequently (see Chapter 0), the
set Ty, is also Borel in R. Clearly, the same is true for the set R\ T,,. We
thus get the required result.

Lemma 4. Let X C R be a set of second category in R. There exists a
set Z C R x R such that

(1) pry(Z) is a subset of X and is also of second category in R;

(2) for any point x € pry(Z), the set Z(z) is nowhere dense in R;

(3) Z is of second category in R x R.
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Proof. The argument presented below is very similar to that given in
the proof of Theorem 2 from Chapter 17. Let us represent our set X in the
form of an injective transfinite a-sequence of points:

X ={ze: £ <a},

where a > w is some ordinal number. Let 8 < a denote the least ordinal
number such that the set {z¢ : £ < 8} is of second category. Then we have

(V€ < B)(the set {z¢ : ¢ < &} is of first category in R).
Let us put
Xo=Azg: <8}, S={(we2c): (<E <P}
Evidently, we have the equalities
pry () = Xo, pry(S) = Xo,

and, for any point x € pry(S), the set S(x) is of first category. Applying
Sierpinski’s classical argument to S (cf. Chapter 17) and taking into account
Lemma 1, we infer that S does not possess the Baire property, hence S
is of second category. At the same time, it is evident that S admits a
representation S = U{Z, : n < w}, where each set Z, has the following
property:

(Vz € pry(Z,))(Zy(x) is nowhere dense in R).

Obviously, there exists ng < w such that Z,, is of second category in R x R.
We define Z = Z,,,. It is not difficult to verify that relations (1), (2), and
(3) of the lemma are satisfied for Z, which finishes the proof.

We now are ready to establish the following statement.

Theorem 2. Let X C R be an arbitrary set of second category in R.
Then there exists a function f : X — R which does not admit any extension
f*: R = R possessing the Baire property.

Proof. In view of the preceding lemma, a set Z C R x R can be found
such that

(1) pry(Z) € X and pry(Z) is of second category in R;

(2) Z is of second category in R x R;

(3) for any z € pry(Z), the set Z(z) is nowhere dense in R.

It suffices to show that there exists a function f : pr;(Z) — R which
does not admit an extension f*: R — R having the Baire property.
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For every point € pry(Z), denote by D(x) a subset of Z(x) that is at
most countable and everywhere dense in Z(x). Further, consider the set

T= U ({z} x D(x)).

z€pry (Z)
Notice that pry(T) = pr,(Z). Also, the set
T ={(z,y) e RxR:yecl(T(x))}

contains Z and hence is of second category in R x R. Obviously, we may
represent T as a countable union of the graphs of functions acting from
pr;(Z) into R. In other words, we may write

T=U{fn:n<w},

where f,, : pr1(Z) — R for each n < w.

Now, we assert that at least one function f, cannot be extended to a
function f; : R — R possessing the Baire property.

Suppose to the contrary that every f, admits such an extension f.
Then, according to the well-known theorem from general topology (see,
e.g., [149], [202] or Exercise 13 from Chapter 0), for any n < w, we can find
an F,-set P, C R of first category, such that the restriction f|(R\ P,) is
continuous. Let us denote

P=U{P, :n <w}.

The set P is also of type F, and of first category in R. In addition, all
restrictions f|(R \ P), where n < w, are continuous. Let us observe that
the set K = pry(Z) \ P is of second category in R, the set

B= |J (e} < {f5@), fi (), o fi (@), })

zeR\P

is Borel in R x R and, in view of the definition of all functions f, we have

U (=} x D(x)) ¢ B.

reK
Further, putting H = (J, ¢ x ({z} x D(z)) and taking into account the equal-
ity

T=HU( |J (z}xD)),

z€pry (Z)NP
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we see that the set
H*={(z,y) e RxR:yecl(H(x))}

is of second category in R x R. By virtue of Lemma 3, the set B’ is Borel
in R and the inclusion K C B’ holds. We thus get the relation

HCBN(B xR).

Notice now that the set L = BN (B’ x R) is Borel in R? and, by Lemma
2, the set L* is analytic in R2. Also, all vertical sections of L* are nowhere
dense. Remembering that L* has the Baire property (see Chapter 0), we
conclude by the Kuratowski-Ulam theorem that L* is of first category in
R x R. But this is impossible since H* C L* and, as mentioned above, H*
is of second category. The contradiction obtained completes the proof.

We wish to underline once more that Theorem 2 is a result of ZFC theory
and essentially relies on some profound facts from classical descriptive set
theory.

Obviously, we may replace the real line R by any nonempty Polish space
FE without isolated points, and prove the analogous result for FE.

Now, let us give our attention to the general situation where a topological
space E without isolated points is given with its second category subset X.
Does there exist a function f: X — R that is not extendible to a function
possessing the Baire property?

It turns out that we cannot positively answer this question within ZFC
theory. Indeed, assuming the existence of some large cardinal, Kunen proved
the consistency with ZFC of the following statement.

There exists a topological space W satisfying these four conditions:

(1) card(W) = wy;

(2) W is Hausdorff and contains no isolated points;

(3) W is a Baire space;

(4) no nonempty open set U C W admits a representation in the form
of the union of two disjoint subsets each of which is everywhere dense in U.

We recall (see Exercise 4 from Chapter 2) that a topological space F
is resolvable if it admits a representation £ = A U B, where A and B are
disjoint and everywhere dense subsets of F.

Clearly, if E is resolvable, then it does not contain isolated points.

Relation (4) above says that no nonempty open subspace of the Kunen
space W is resolvable.
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Exercise 5 of this chapter shows that any subset of the Kunen space W
possesses the Baire property. Hence, any real-valued function defined on W
has the Baire property. Therefore, the answer to the question posed above
is trivially negative for such a space.

So we must introduce some natural restrictions on a general topological
space E if we want our question for E to be solved positively. Those re-
strictions can be formulated in purely topological terms, but it is desirable
to formulate some conditions only in terms of the o-ideal K(F) of all first
category subsets of E, not touching the inner properties of the topology of
E. Notice that, in many cases, those properties are not preserved under
taking subspaces.

The following definition is useful for our further considerations.

Let E be a nonempty set equipped with a o-algebra S of its subsets
and let Z be a o-ideal of subsets of E such that Z C §. The members of 7
are usually called small sets (or negligibles) with respect to the measurable
structure (F,S).

The triple (E,S,Z) is called a measurable space with negligibles (see,
for instance, [75]).

Of course, we have the following two widely known examples of such
spaces (E,S,T).

Example 1. Let E be a topological space of second category on itself,
let S = Ba(FE) be the o-algebra of all subsets of E having the Baire property
in F, and let Z = K(F) be the o-ideal of all first category subsets of E. Then
the triple (F,S,Z) can be regarded as a measurable space with negligibles.

Example 2. Let E be a set, S be a o-algebra of subsets of F, and
let 4+ be a nonzero o-finite complete measure with dom(u) = S. Denote
by Z = Z(u) the o-ideal of all u-measure zero sets in E. Then the triple
(E,S,T) is a measurable space with negligibles.

It is easy to see that the question posed at the beginning of this chapter
can be reformulated in the following more general form:

Let (E,S,7) be a measurable space with negligibles and let X be a
subset of E not belonging to Z. Does there exist a function f : X — R
which cannot be extended to an S-measurable function f*: F — R?

A rather natural approach for solving this question is presented in the
proof of the next statement.

Theorem 3. Let (E,S,7) be a measurable space with negligibles, X be
a subset of E, and let

Sy ={YnX:vYes}
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Suppose that Sx # P(X). Then there exists a function g : X — R which
cannot be extended to an S-measurable function g1 : E — R.

In particular, if Sx # P(X) for all non-small sets X C E, then there
are real-valued functions on any non-small set in E which do not admit an
S-measurable extension defined on the entire set E.

Proof. The argument is very easy. Because Sx # P(X), there exists a
set Z C X not belonging to Sx. Let

9z X%{Ovl}

denote the characteristic function of Z. Clearly, gz is not Sx-measurable.
We assert that g = gz is the required one. Indeed, suppose to the contrary
that there exists a function g; : £ — R extending gz and measurable with
respect to S. Then, for any open set U C R, we can write

97 (U) =g (U)NX.

Because g; '(U) € S, we get g, (U) € Sx. Therefore, gz must be Sx-
measurable, which contradicts the definition of gz. The contradiction ob-
tained finishes the proof.

Actually, the same argument establishes a much stronger statement,
namely, the characteristic function gz cannot be extended to a partial S-
measurable real-valued function.

Returning to the problem of the existence of a real-valued partial func-
tion on a topological space F which does not admit an extension defined on
F and possessing the Baire property, we will see later that this problem can
be solved positively in the case when we are able to prove that any second
category subset X of E includes a set without the Baire property (with re-
spect to X). Some exercises for the present chapter yield certain results in
this direction. They are based on Theorem 3 formulated and proved above.

EXERCISES

1. Let E be a topological space. Recall that a family {U; : ¢ € I} of
nonempty open subsets of E is a m-base in F if, for each nonempty open
set U C F, there exists an index ¢ € I such that U; C U.

Evidently, any base of F is also a m-base in F but the converse assertion
is not true, in general.

Let E; be an arbitrary topological space and let Fs be a topological
space with a countable m-base.
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For a set Z C Eq x Ej, verify the validity of relations (1), (2), and (3)
of Theorem 1.

2. Let E be a topological space of second category, satisfying the Suslin
condition, and let {U; : i € I} be some 7-base in E.

Show that there exists a base B of the o-ideal K(F) of all first category
subsets of F, such that card(B) < (card(7))“.

3. Let A be an arbitrary analytic set in the Euclidean plane R?2.
Check that, for every natural number n, the set

Ap ={x e R : card(A(z)) > n}

is analytic in R.
Deduce from this fact that the set 4, = {# € R : card(A(z)) > w} is
also analytic in R.

4. Let f: R — R be a Sierpinski-Zygmund function.

Assuming that each set in R of cardinality strictly less than c is of first
category in R, show that for any second category set X C R, the function
f|X cannot be extended to a function f* : R — R possessing the Baire
property.

5. Suppose that in a topological space E no nonempty open set U admits
a representation in the form of the union of two disjoint everywhere dense
subsets of U.

Demonstrate that any subset X of E with int(X) = ) is nowhere dense
in E.

Deduce from this fact that in such a space E each subset can be repre-
sented as the union of an open set and a nowhere dense set. Consequently,
each subset of F has the Baire property in E.

6. Check that there exist a Baire space F without isolated points and
satisfying the Suslin condition (even separable) and a subspace X of E of
second category in FE, such that the Suslin condition does not hold for X.

7. Let E be an arbitrary topological space, A be a subset of E, and let
e be a point in E. One says that A is of second category at e if, for every
neighborhood U (e) of e, the set U(e) N A is of second category in E.

Let X be an arbitrary second category subset of E.

Show that there exists a set Y C X satisfying the following two relations:

(a) Y is of second category at each point y € Y;

(b) X \ 'Y is of first category in E.

For this purpose, use Exercise 30 from Chapter 0.
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Also, demonstrate that
() K(Y)={ZnY :ZeK(E)};
(d) Ba(Y)={ZNY : Z € Ba(E)}.

8*. Let E be an infinite ground set and let {X; : j € J} be a family of
subsets of E such that

(a) card(J) < card(E);

(b) (Vj € J)(card(X;) = card(E)).

Prove that there exists a family {Y; : i € I} of subsets of E satisfying
these three conditions:

(c) card(I) > card(E);

(d) card(Y;NYy) < card(E) for any i € I, i’ € I, i # i’ (in other words,
the family {Y; : 4 € I} is almost disjoint);

(e) (Vi e I)(Vj € J)(card(X; NY;) = card(E)).

For this purpose, use the method of transfinite induction (cf. Exercise 7
from Chapter 10).

Remark 1. The above result generalizes the classical Sierpinski theorem
on large almost disjoint families of sets (see [247]). In particular, one can
directly obtain from Exercise 8 that there exists some almost disjoint family
{Y; : i € I} of infinite subsets of w with card(I) > w. Moreover, it is easy to
strengthen the last fact and prove (even within ZF theory) that there exists
an almost disjoint family of infinite subsets of w, whose cardinality is equal
to c. This result is also due to Sierpinski and has interesting applications
in various mathematical questions (cf. Exercise 13 of the present chapter).

9*. Let F be a topological space satisfying the following relations:

(1) card(E) = wy;

(2) E is of second category and has no isolated points;

(3) there exists a base of IC(F) whose cardinality does not exceed ws.

Show that there exists a subset of E which does not possess the Baire
property.

Moreover, prove that, for each second category subset X of FE, there
exists a set Y C X without the Baire property (in E).

For this purpose, keeping in mind the results of Exercises 7 and 8, apply
the Banach theorem on open sets of first category (see Exercise 30 from
Chapter 0).

Further, show that, for any second category subset X of F, there exists
a function g : X — R not extendible to a function ¢g* : E — R possessing
the Baire property.

In particular, conclude that under CH the analogue of Theorem 2 holds
true for any topology 7 on R extending the standard Euclidean topology
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of R and such that the o-ideal of all first category sets (with respect to T)
contains all singletons in R and possesses a base whose cardinality does not
exceed c.

Remark 2. It is useful to compare the above exercise with Kunen’s
result formulated in this chapter.

10. Let E be a set with card(E) = w; and let p be a nonzero o-
finite complete diffused measure defined on some o-algebra of subsets of E.
Denote by S the domain of g and by Z = Z(u) the o-ideal of all y-measure
zero sets in E.

Applying to the measurable space with negligibles (E,S,Z) the classical
Ulam theorem on the non-real-valued measurability of wy, show that for
any set X ¢ Z, there exists a function g : X — R not extendible to an
S-measurable function g* : F — R.

11*. Let E be a topological space of second category and suppose that
the following two conditions are satisfied:

(a) for an arbitrary family F C K(E) with card(F) < card(E), one has
UF € K(E), i.e., the o-ideal K(E) is card(E)-additive;

(b) there exists a base of K(F) whose cardinality is less than or equal
to card(E).

Let {X; :i € I} C K(E) be a point-finite family of sets, i.e.,

(Ve € E)(card({i € I : x € X,;}) < w),

and suppose in addition that U{X,; :i € I} = E.

Prove that there exist two disjoint sets I; C I and Is C I such that both
sets U{X; : i € I} and U{X; : i € I1} do not possess the Baire property in
E.

12*. Let E be a topological space of second category, satisfying the
conditions (a) and (b) of Exercise 11, let F; be a metric space, and let

d : E—P(E)

be a set-valued mapping such that ®(x) is nonempty and compact for any
x € E. Suppose also that, for each open set U C E1, the set

{r e E:®(x)NnU #0}

possesses the Baire property in E.
Fix a real ¢ > 0 and demonstrate that there exists a ball B C E; with
diam(B) < ¢, such that the set

{r e E:®(x)NB#0}
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is of second category in F.

Assume additionally that E satisfies the Suslin condition and prove that
there exists a selector f of ® possessing the Baire property, i.e., there exists
a function

f B — El

possessing the Baire property and such that f(z) € ®(x) for all x € E.

13*. Let E be a Banach space and let F; be a Banach subspace of
E. Recall that £ admits a complemented space if there exists a Banach
subspace Fy of E such that E is a direct topological sum of F; and Es. In
this case, F; is also called a direct topological summand in E.

For example, every Hilbert subspace H; of an arbitrary Hilbert space H
is a direct topological summand in H.

Let I denote the Banach space of all bounded real-valued sequences
and let ¢y denote the Banach subspace of [, consisting of all sequences
tending to zero (notice that /o, is nonseparable and ¢ is separable).

Demonstrate that ¢y does not admit a complemented space in [, (the
old result of Sobczyk).

Do this in the following manner. Start with the observation that the
conjugate space (lo)* contains a countable subfamily separating the points
in lo. Consequently, each vector subspace F of [, possesses the same
property, i.e., F"* contains a countable subfamily which separates the points
in F. Assuming to the contrary that F' is a complemented space for cg,
infer first that F' must be isomorphic to the Banach factor-space I /co.

On the other hand, show that (lo/co)* does not contain a countable
subfamily separating the points in I /co.

For this purpose, take an arbitrary uncountable almost disjoint family
{A; : i € I} of infinite subsets of w (see Exercise 8 and Remark 1) and
consider the characteristic functions

fa,:w—{0,1} (i€
of these subsets. Observe that all functions fa, belong to l». Let
¢ loo = loo/co
denote the canonical surjective homomorphism of Banach spaces and let
zi =o(fa,) (i€l).

Further, for any functional g € (ls/co)* and for each index ¢ from I, put
a; = sgn(g(z:)).
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Check that if a set Iy C I is finite, then || >
almost disjointness of {A; : i € I'}.
Deduce from this fact that

llgll = 19D aszi)l =Y lg(i)l.

i€lp i€lp

ie1, @izil| < 1in view of the

which implies that the family {|g(z;)| : ¢ € I} of real numbers is summable,
i.e.,

> {lglai)| i € I} < +o0.

Consequently, there are only countably many members of this family
which differ from zero.

Finally, conclude that if {gy : kK < w} is an arbitrary countable family of
functionals from (loo/co)*, then there exists an index iy € I satisfying the
relations

(@) =0 (k<w).

In other words, {g; : k¥ < w} does not separate the points x;, # 0 and 0 in
the space [ /co.

The obtained contradiction shows that ¢y is not a direct topological
summand in .

Remark 3. As the reader could see, Exercise 13 yields a nontrivial
application of almost disjoint families of infinite subsets of w to a concrete
problem arising in the theory of Banach spaces.

14. Observe that if a Banach space E; is a direct topological summand
in a Banach space E and a Banach space FE» is a direct topological summand
in Fq, then Fs is a direct topological summand in FE.

Deduce from this fact and the result of Exercise 13 that the Banach
space c¢ consisting of all convergent real-valued sequences does not admit a
complemented space in .

15. Applying Exercise 8 of this chapter, prove that if F is a set and p is
a nonatomic probability measure defined on the family P(F) of all subsets
of E, then p is not perfect (cf. Exercise 1 and Remark 4 from Chapter 8).

On the other hand, check that if v is a two-valued probability measure
defined on the same family P(E), then v is perfect.

16*. Recall that a cardinal a is two-valued measurable if there is a two-
valued probability diffused measure defined on the family of all subsets of
a. Recall also that the existence of two-valued measurable cardinals cannot
be established within ZFC set theory (see, e.g., [97], [103]).
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Let (G,-) be a nondiscrete topological group of second category (not
necessarily Hausdorff) and let card(G) be strictly less than the smallest
two-valued measurable cardinal.

Demonstrate that there exists a subset of G not having the Baire prop-
erty.

Argue as follows. Suppose to the contrary that all subsets of G possess
the Baire property and assume, without loss of generality, that card(G)
takes the minimum value. Using Exercise 1 from Chapter 10, verify the
validity of the following two relations:

(a) card(G) > w;

(b) if X C G and card(X) < card(G), then X is of first category in G.

Denoting by « the least ordinal number with card(a) = card(G), con-
struct a partition {X¢ : £ < a} of G such that

(c) card(X¢) < card(G) for all £ < o

(d) for any set = C « and for any g € GG, the symmetric difference

(9- (U{Xe: €€ EN)A(U{Xe : £ € E})

has cardinality strictly less than card(G), so is of first category.
Infer from (b), (¢), and (d) that card(G) is a two-valued measurable
cardinal, which yields a contradiction.

17. Let (G, -) be a nondiscrete topological group (not necessarily Haus-
dorff) and let card(G) be strictly less than the smallest two-valued measur-
able cardinal.

Starting with Exercise 16, show that the disjunction of the following two
assertions holds true:

(a) G is a resolvable topological space;

(b) G is a first category topological space.
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Sup-measurable and weakly sup-measurable
functions

It is well known that the concept of measurability of sets and functions
plays an important role in various fields of classical and modern mathemat-
ical analysis (also, in probability theory, in the theory of random processes,
and in general topology).

For functions of several variables, a related notion of sup-measurability
was introduced and investigated (see, e.g., [5], [9], [47], [51], [82], [111], [123],
[126], [128], [143], [144], [218], [233], [234] and references given therein).
It turned out that this notion can successfully be applied to some top-
ics of mathematical analysis and, in particular, to the theory of ordinary
differential equations (for more information concerning applications of sup-
measurable mappings in the above-mentioned theory, see [144] and Chapter
21 of the present book).

Here we would like to introduce and examine the following three classes
of functions acting from R* = R x R into R:

(1) the class of sup-continuous mappings;

(2) the class of sup-measurable mappings;

(3) the class of weakly sup-measurable mappings.

We begin with the definitions of sup-continuous and sup-measurable
functions.

We say that a mapping ® : R x R — R is sup-continuous (sup-
measurable) with respect to the second variable y if, for every continuous
(Lebesgue measurable) function ¢ : R — R, the superposition @4 : R - R
given by the formula

Oy(z) = (z,¢(2)) (€ R)

is also continuous (Lebesgue measurable).
Actually, the sup-continuity notion yields nothing new, because the class
of all sup-continuous mappings coincides with the class of all continuous

295
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mappings acting from R x R into R. For the sake of completeness, we give
below the proof of this simple and, probably, well-known fact.

Theorem 1. Let ® be a mapping acting from R X R into R. Then the
following two assertions are equivalent:

(1) ® is continuous;

(2) ® is sup-continuous.

Proof. The implication (1) = (2) is trivial. So it remains to establish
only the converse implication (2) = (1). Let ® be sup-continuous, and
suppose to the contrary that & is not continuous. Then there exist a point
(20,90) of R x R, a real number £ > 0, and a sequence of points

{(Zn,yn) : n€N, n>0} CR xR

such that

(a) limn— 400 (Tn, ¥n) = (o, Y0);

(b) |®(xn, yn) — P(x0,y0)| > ¢ for all n € N\ {0}.

We may assume, without loss of generality, that the sequence of points
{zn :n € N, n >0} C R is injective and z,, # zo for each n € N\ {0}.
Indeed, if

fn: R=>R (n=12,..)

denotes the function identically equal to y,, then ®¢ : R — R is a con-
tinuous function and @y, (z,) = ®(zn,yn). Therefore, for some strictly
positive real number § = §(x,,) and for all points x belonging to the open
interval |z, — d, x, + d[, we have the inequality |, (z) — ®(z0,y0)| > € or,
equivalently,

|D(z, yn) — P(x0,Y0)| > €.

From this fact it immediately follows that the above-mentioned sequence of
points {z,, : n € N, n > 0} can be chosen to be injective and satisfying the
relation (Vn € N\ {0})(z, # x0).

Now, it is not difficult to define a continuous function f : R — R such
that

(Vn € N)(f(zn) = yn)-

For this function f, we get the continuous superposition ®; : R — R. Since
lim,, s+ 00 T = xp, we must have the equality

1imn*>+oo (I)f (:Z?n) = (I)f (ZC())
and, consequently,

lirnn—)-i—oo (I)(xvnyn) = (I)(,To, yO)’
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which is impossible. This contradiction finishes the proof of Theorem 1.

A completely different situation occurs for sup-measurable mappings.
On the one hand, simple examples show that if ® : R xR — R is a
Lebesgue measurable mapping, then it need not be sup-measurable (see,
e.g., Exercise 1). On the other hand, it turns out that there exist (under
some additional set-theoretical axioms) various sup-measurable mappings
which are not measurable in the Lebesgue sense. In order to present this
result, let us first formulate and prove one simple auxiliary statement.

Lemma 1. Suppose that ¥ is a mapping acting from R x R into R.
Then the following two assertions are equivalent:

(1) U is sup-measurable;

(2) for every continuous function ¢ : R — R, the function ¥, is
Lebesgue measurable.

Proof. The implication (1) = (2) is trivial. Let us show that the
converse implication (2) = (1) is true, too. Let U satisfy (2) and let ¢ be an
arbitrary Lebesgue measurable function acting from R into R. Using Luzin’s
C-property of ¢, we can find a countable disjoint covering {X; : k < w}
of R and a countable family {¢, : k < w} of functions acting from R into
R, such that

(a) all sets X (1 < k < w) are closed in R and X is of Lebesgue
measure zero;

(b) all functions vy, (1 < k < w) are continuous;

(¢) for each index k < w, the restriction of 9 to X}, coincides with the
restriction of vy to Xy.

Let us denote by fi the characteristic function of Xj. Then it is not
difficult to check the equality

Wy = Z Je - Wy,

k<w

According to our assumption, all superpositions ¥y, (1 < k < w) are
Lebesgue measurable. In addition, the function fy- W, is equivalent to zero.
Thus, we easily conclude that the superposition ¥, is Lebesgue measurable,
too. Lemma 1 has thus been proved.

Now, we wish to formulate and prove the following statement.

Theorem 2. Let A denote the standard Lebesgue measure on R and let
[R]<€ be the family of all subsets of R whose cardinalities are strictly less
than c. There exists a subset Z of R x R such that
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(1) no three distinct points of Z belong to a straight line (in other words,
Z is a set of points in general position in the plane R?> = R x R);

(2) Z is a Lebesgue nonmeasurable subset of R x R;

(8) if the inclusion [R]<¢ C dom(\) holds, then the characteristic func-
tion of Z is sup-measurable.

Proof. The argument is very similar to that applied in the construction
of a Sierpinski-Zygmund function (see Chapter 8).

Obviously, we can identify ¢ with the first ordinal number « such that
card(«) = c. Let Ay denote the standard two-dimensional Lebesgue measure
on the plane R x R and let {Z¢ : £ < a} be the family of all Borel subsets
of R x R having strictly positive A\o-measure. In addition, let {¢¢ : £ < a}
be the family of all continuous functions acting from R into R. As usual,
we identify any function from R into R with its graph lying in the plane
R2. Now, using the method of transfinite recursion, we are going to define
an a-sequence of points {(z¢,ve) : £ < a} C R x R, satisfying the following
four conditions:

(a) if € <@, ¢ <a, and € # ¢, then z¢ # x¢;

(b) for each £ < «, the point (z¢,ye) belongs to the set Zg;

(c) for each & < a, the point (z¢,ye) does not belong to the union of the
family {¢¢ = ( <&h

(d) for each & < o, no three distinct points of the set {(z¢,yc) : ¢ <&}
belong to a straight line.

Suppose that, for an ordinal ¢ < «, the partial £&-sequence of points

{(xe,y0) : C<E}CRxR

has already been defined. Let us consider the set Z¢. We have the inequality
X2(Z¢) > 0, so according to the classical Fubini theorem, we can write

AM{z e R : Z¢(z) € dom(N) & A(Z¢(z)) > 0}) >0,

where Z¢(x) denotes the section of Z¢ corresponding to a point x € R.
Taking account of the latter formula, we see that there exists an element

re € R\ {z¢ + (<&}

for which A(Z¢(x¢)) > 0. In particular, we get card(Z¢(z¢)) = c. Conse-
quently, there exists an element

Ye € Ze(xe) \ U{gc(me) = ¢ <&

Moreover, y¢ can be chosen in such a way that the corresponding point
(we, ye) does not belong to the union of all straight lines having at least two
common points with the set {(z¢,yc) @ ¢ <&}
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Thus, the point (z¢,y¢) € R x R is defined.

Proceeding in this manner, we are able to construct the a-sequence
{(ze,ye) : & < a} satisfying conditions (a), (b), (c), and (d). Finally, let
us put

Z =A{(we,y¢) : £ <a}

and let ® denote the characteristic function of Z (obviously, Z is consid-
ered as a subset of the plane R x R). Notice that Z can also be regarded
as the graph of a partial function acting from R into R. Hence the inner
Ao-measure of Z is equal to zero. On the other hand, the construction of
Z immediately yields that Z is a Ag-thick subset of the plane R?. Conse-
quently, Z is nonmeasurable in the Lebesgue sense and the same is true for
its characteristic function ®.

It remains to check that ® is a sup-measurable mapping under the as-
sumption [R]<¢ C dom(\). Let us take any continuous function ¢ : R — R.
Then ¢ = ¢¢ for some ordinal £ < o. Now, we can write

{reR : O(z,¢¢(x)) #0}={z e R : (x,¢¢(x)) € Z}
and it easily follows from condition (c) that
card{z e R : (x,¢¢(2)) € Z}) < c.

Because the inclusion [R]<¢ C dom(\) holds, we obtain that the function
4. = Oy almost vanishes (with respect to \) and, in particular, @4 is
A-measurable. Applying Lemma 1, we conclude that ® is sup-measurable
and this finishes the proof.

Remark 1. Tt is reasonable to stress here that the set Z (and, conse-
quently, its characteristic function ®) is defined within ZFC theory. We
used an additional set-theoretical hypothesis only to establish that @ is a
sup-measurable mapping. Let us also recall that the first construction of a
Lebesgue nonmeasurable subset of the Euclidean plane, no three points of
which belong to a straight line, is due to Sierpiriski (see, for instance, [202]).

Remark 2. In connection with Theorem 2, the question naturally
arises whether it is possible to establish within ZFC the existence of a
sup-measurable mapping that is not measurable in the Lebesgue sense (see,
e.g., [111]). This question was solved negatively by Shelah and Roslanowski.
Namely, they have shown in [218] that the statement “all sup-measurable
mappings are Lebesgue measurable” is consistent with ZFC theory.

We now introduce the notion of a weakly sup-measurable function.
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Let ® be a mapping acting from R x R into R. We shall say that
® is weakly sup-measurable if, for any continuous function ¢ : R — R
differentiable almost everywhere (with respect to A), the superposition ®4
is Lebesgue measurable.

From the view-point of the theory of first-order ordinary differential
equations, the notion of a weakly sup-measurable mapping is more prefer-
able than the notion of a sup-measurable mapping, because any solution of
a first-order ordinary differential equation must be continuous everywhere
and differentiable almost everywhere.

Clearly, Theorem 2 can be formulated in terms of weakly sup-measurable
mappings. In this connection, the following question seems to be of inter-
est: does there exist a weakly sup-measurable mapping that is not sup-
measurable? In order to give a partial answer to this question, we need one
auxiliary statement due to Jarnik (see [95]).

Lemma 2. There exists a continuous function f : R — R which is
nowhere approzimately differentiable.

We recall that Lemma 2 was proved in Chapter 7 of this book, devoted to
one special construction of a nowhere approximately differentiable function.

We also want to recall that, in fact, Jarnik proved in [95] that the set
of all those functions from the Banach space C([0, 1]), which are nowhere
approximately differentiable, is residual in C([0, 1]), i.e., is the complement
of a first category set. Nevertheless, in our further considerations, we need
only one such function.

Theorem 3. Suppose that

(1) [R]<¢ C dom(\);

(2) for any cardinal number k < ¢ and for any family {X¢ : € < K} of
A-measure zero subsets of R, we have U{X¢ : £ <k} #R.

Then there exists a weakly sup-measurable mapping ® : R x R — R
which is not sup-measurable.

Proof. We can identify ¢ with the first ordinal number « such that
card(cr) = c. Let f be a function from Lemma 2. Let {B: : £ < a}
be some Borel base of the o-ideal of all Lebesgue measure zero subsets of
R and let {¢s : & < a} be the family of all continuous functions acting
from R into R and differentiable almost everywhere in R. We are going to
construct (by transfinite recursion) an injective a-sequence

{(ze,ye) : E<alCRXR

of points belonging to the graph of f. Suppose that, for an ordinal £ < «,
the partial {-sequence {(z¢,yc) @ ¢ < &} has already been defined. Notice
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that, for each ordinal ¢ < ¢, the closed set

Pe={zeR : ¢c(z) = f(z)}

is of Lebesgue measure zero. Indeed, assuming otherwise, i.e., A(F;) > 0,
we can find a density point « of P: belonging to P such that there exists
an approximate derivative f;,(z) = ¢;(z). But this is impossible in view
of the main property of f. Consequently, A(P¢) = 0 for all ordinal numbers
¢ <&, and the set

RA((U{Be = (<EHU(UIR = (<&h)ufae : (<&}

is not empty. Let z¢ be an arbitrary point from this set and let ye = f(x¢).
Proceeding in such a manner, we are able to define the required family
of points {(x¢,ye) : € < a}. Now, we put

Z={(ze,ye): £ <a}, X={ze:&{<a}

and denote by ® the characteristic function of Z. Then it can easily be
seen that @ is a weakly sup-measurable mapping (cf. the proof of Theorem
2). On the other hand, let us consider the superposition ® . Obviously, we
have

i(z)=1e (2, f(z) e Zeo e X.

It follows from our construction that X is a Sierpinski type subset of the
real line R (for the definition and various properties of Sierpiriski sets, see,
e.g., [43], [149], [184], [192], [202] or Chapter 13 of this book, which is
specially devoted to Luzin and Sierpiriski sets). In particular, as shown in
that chapter, X is not measurable in the Lebesgue sense and, therefore,
®; is not Lebesgue measurable, either. We thus conclude that ® is not a
sup-measurable mapping. This completes the proof of the theorem.

Remark 3. Tt is well known that assumptions (1) and (2) of Theorem
3 are logically independent (see, for instance, [147]). Slightly changing the
argument presented above, one can show (under the assumptions of The-
orem 3) that there exists a weakly sup-measurable mapping which is not
sup-measurable and, in addition, is not Lebesgue measurable. We do not
know whether the assertion of Theorem 3 (i.e., the existence of a weakly
sup-measurable mapping which is not sup-measurable) can be proved within
ZFC theory.

Remark 4. Evidently, the notion of sup-measurability can be formu-
lated in terms of the Baire property instead of measurability in the Lebesgue
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sense. More precisely, we say that a function ® : R x R — R is sup-
measurable in the sense of the Baire property if, for any function ¢ : R -+ R
possessing the Baire property, the superposition

x— O(z,é(x)) (r€R)

possesses the Baire property, too. In a similar way, the notion of weak sup-
measurability (in the sense of the Baire property) can be introduced. It is
not difficult to verify that, for functions with the Baire property, the direct
analogue of Theorem 2 holds true. The corresponding analogue of Theorem
3 also holds (in this case, we do not need Lemma 2; it suffices to apply the
existence of a continuous nowhere differentiable function acting from R into
R). The corresponding details are left to the reader as a useful exercise.

There is an important class of As-measurable real-valued functions on
R? which are also sup-measurable. Namely, Exercise 2 of this chapter shows
that all functions of two variables which satisfy the Carathéodory conditions
are good from the point of view of sup-measurability. In addition, such func-
tions play a significant role in the theory of first-order ordinary differential
equations. The following definition introduces a slightly more general class
of functions.

Let (X,S, 1) be a space with a nonzero o-finite complete measure, let
Y be a topological space, and let f : X x Y — R be a function. We say
that f almost satisfies the Carathéodory conditions if

(*) for almost all (with respect to p) points z € X, the partial function
f(z,-) is continuous on Y

(**) for all points y € Y, the partial function f(-,y) is p-measurable.

Obviously, if f satisfies the Carathéodory conditions, then it almost
satisfies these conditions. The converse assertion is not true, in general.
However, it can easily be verified that if f almost satisfies the Carathéodory
conditions, then there exists a function g : X x Y — R satisfying these
conditions, such that f(z,-) = g(z,-) for almost all points z € X.

Some useful additional information about functions which almost satisfy
the Carathéodory conditions is given in Exercises 13 and 14 of this chapter.
Exercise 16 highlights the role of such functions in certain delicate ques-
tions of mathematical analysis that are closely connected with measurable
selectors. Here we wish to consider a result which is much deeper than that
presented in Exercise 16. For this purpose, we need the notion of a C-set.
This notion was introduced by Luzin and Kolmogorov many years ago and
was investigated by several authors (see, e.g., [163], [197], and [227]).

Let F be a metric space. We define the family of all C-sets in E as
the smallest class containing all open subsets of E and closed under the
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operation of taking the complement and under the (A)-operation. Because
the (A)-operation includes countable unions and countable intersections, we
see that the class of all C-sets in F forms a certain o-algebra containing all
analytic subsets of E (in particular, the Borel o-algebra of E is contained in
the class of all C-subsets of F). It immediately follows from the definition
that all C-sets are universally measurable and possess the Baire property
in the restricted sense (see Chapter 0).

Now, let E' be a metric space and let f : E — E’ be a mapping. We
say that f is C-measurable if, for each open subset U of E’, the pre-image
f~Y(U) is a C-set in E.

The definition of the (A)-operation directly implies that the pre-image
of the result of this operation over a given family of sets coincides with the
result of the same operation over the family of pre-images of sets. Taking
this fact into account, one may readily infer that, for any C-measurable
mapping f acting from E into E’ and for any C-set Z in E’, the pre-image
f~1(Z) is a C-set in E.

In particular, the composition of two C-measurable functions is a C-
measurable function, too (this is an important feature of C-measurable
functions, which has no analogue in the class of Lebesgue measurable func-
tions).

Let now X and Y be any two Polish topological spaces and let

f:XxY >R

be a Borel mapping such that

(Ve e X)3y € Y)(f(z,y) = infrey f(z,1)).

Let us define
ff(z) =infyey f(z,t) (z € X).
Notice that, for each a € R, we have

{reX: ff(x)<at={zeX:(FHeY)(f(z,t) <a)}.

Because the original function f is Borel, we conclude that the second set
in the above equality is analytic, i.e., the function f* is measurable with
respect to the o-algebra generated by all analytic subsets of X (hence f* is
C-measurable as well). In the product space X x R x Y consider the set

B:{(xvzvy) : f(x,y):z}

Obviously, this set is Borel (as a homeomorphic image of the graph of a
Borel function). According to the classical uniformization theorem of Luzin,
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Jankov, and von Neumann (which is an easy consequence of the theorem
of Kuratowski and Ryll-Nardzewski [154] on measurable selectors), there
exists a function h : pry,g(B) — Y such that

(a) h is measurable with respect to the o-algebra generated by all ana-
lytic subsets of dom(h);

(b) the graph of & is contained in B.

Further, our assumption on f and the definition of f* imply the following
two relations:

(c) pry (dom(h)) = X;

(d) for any x € X, we have (z, f*(x)) € dom(h).

Consequently, we may write

(V(z, z) € dom(h))((z, z, h(z, 2)) € B),
(V(z,2) € dom(h))(f(z,h(z,2)) = 2),

(Vo € X)(f(z, bz, f*(x))) = [*(x))
Now, define a function g : X — R by the formula

g9(x) = h(z, f*(z)) (€ X).

Then g is C-measurable (as the composition of two C-measurable functions)
and we get

[l g(x)) = f*(z) = infrey f(2,1)
for all points x € X (cf. Exercise 16).

EXERCISES

1. Give an example of a function ® : R x R — R which is Lebesgue
measurable but is not sup-measurable.

More precisely, demonstrate that the existence of such examples follows
directly from the widely known fact that the composition of two Lebesgue
measurable functions (acting from R into R) need not be Lebesgue mea-
surable.

2. Let ® be a mapping acting from R X R into R. Suppose that this
mapping satisfies the so-called Carathéodory conditions, i.e.,

(1) for each z € R, the partial function y — ®(z,y) (y € R) is continu-
ous;

(2) for each y € R, the partial function z — ®(x,y) (x € R) is Lebesgue
measurable.

Show that
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(a) @ is measurable with respect to the usual two-dimensional Lebesgue
measure Ay on the plane R? (more precisely, ® is measurable with respect
to the product of the o-algebras dom(\) and B(R));

(b) @ is sup-measurable.

3. Let ® be a mapping acting from R x R into R. Suppose that the
following two conditions hold:

(1) for each z € R, the partial function y — ®(z,y) (y € R) is a
continuous mapping from R into R;

(2) for each y € R, the partial function z — ®(z,y) (z € R) is a Borel
mapping from R into R.

Demonstrate that ® is a Borel mapping from R x R into R.

By using the method of transfinite induction, give an example of a func-
tion ¥ acting from R x R into R such that

(a) for any points xg € R and yo € R, the partial functions

y = U(z,y) (y €R), x— U(z,y0) (z €R)

are upper semicontinuous (hence Borel);
(b) ¥ is not measurable with respect to the two-dimensional Lebesgue
measure Ao on R x R.

4. Let n > 1 be a natural number and let ® be a mapping acting from
the n-dimensional Euclidean space R"™ into R. Suppose also that & satisfies
the following condition: for each natural index i € [1,n]| and for any points
r1e€R, ..., zi1 €R, ;41 € R, ..., x, € R, the partial function

T = P(X1,y ey Ti1, T, T 1,y ey Ty (x € R)

is continuous.

Prove, using induction on n, that ® is a Borel mapping acting from R"™
into R. More precisely, verify that the Baire order of @ is less than or equal
ton — 1 (cf. Theorem 4 of Chapter 2).

5*. Let T denote the one-dimensional unit torus, i.e., the set
T={(z,y) eRxR : 2?2+ =1}

is regarded as a commutative compact topological group with respect to
the usual group operation and the Euclidean topology. Denote by e the
neutral element of this group and consider the product group T* which is
a commutative compact topological group, too. Equip this product group
with the Haar probability measure p. In fact, u is the product measure
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of the countable family of measures, each of which coincides with the Haar
probability measure on T. Further, denote by G the subset of T“ consisting
of all those elements {x,, : n € w} € T* for which

card{n €w : z, #e}) < w.

Obviously, G is an everywhere dense Borel subgroup of T¢. Finally, let
{D; : i€ I} be the injective family of all G-orbits in T%.

Check that card(I) = ¢, where ¢ denotes, as usual, the cardinality of
the continuum.

Prove that there exists J C I such that the set D = U{D; : j € J} is
not measurable with respect to the completion of .

Deduce from this fact that there exists a mapping ¥ : T — R satisfying
the following three relations:

() ran(¥) = {0, 1};

(b) W is constant with respect to each variable z,, (n € w); in particular,
¥ is continuous with respect to each x,,;

(¢) ¥ is nonmeasurable with respect to the completion of .

Remark 5. The result presented in Exercise 5 shows that, for some
standard infinite-dimensional spaces, the situation is essentially different
from the one described in Exercise 4.

6. Verify that the result of Exercise 5 has a direct analogue in terms of
the Baire property.

7. By assuming Martin’s Axiom and using an argument similar to the
proof of Theorem 2, demonstrate that there is a mapping ® : R x R - R
satisfying the following two conditions:

(a) for every Lebesgue measurable function ¢ : R — R, both superposi-
tions

= O(p(x),x) x— D(x,d(x)) (reR)

are also Lebesgue measurable;
(b) @ is not measurable in the Lebesgue sense.

Remark 6. Actually, for the existence of a function ® of the previous
exercise, one does not need the whole power of Martin’s Axiom. It suffices
to apply a certain set-theoretical hypothesis weaker than Martin’s Axiom
(cf. Theorem 3). On the other hand, it is not difficult to prove that if a
mapping ¥ : R x R — R has the property that, for any two Borel functions
f and g acting from R into R, the superposition

= U(f(x),9(x)) (zeR)
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is Lebesgue measurable, then ¥ is Lebesgue measurable, too (see, e.g.,
[111]). The next exercise presents a slightly more general result.

8. Let @ be a function acting from R x R into R and such that the
superposition
= ®(f(z),9(x)) (z€R)

is Lebesgue measurable for all continuous functions f and g acting from R
into R.
Show that @ is Lebesgue measurable (cf. Lemma 1 of this chapter).

9. Prove the analogue of Theorem 2 for the Baire property.
10. Prove the analogue of Theorem 3 for the Baire property.

11. Let k be a strictly positive integer. Suppose that

(a) any subset X of R with card(X) < c has the Baire property, i.e., is
of first category;

(b) for any family {X; : ¢ € I} with card(]) < c, consisting of first
category subsets of R, we have R # U{X; : i € I}.

Demonstrate that there exists a mapping ® : R x R — R satisfying the
following two relations:

(1) for every k-times continuously differentiable function g : R — R,
the superposition

z— ®(z,g9(x)) (reR)

has the Baire property;
(2) there is a (k—1)-times continuously differentiable function » : R —+ R
such that the superposition

x— ®(z,h(z)) (z€R)

does not possess the Baire property.
Formulate and prove the analogous result in terms of the Lebesgue mea-
sure .

12. Let ® be an arbitrary function acting from R x R into R.

Verify that the following two assertions are equivalent:

(a) @ is sup-measurable in the sense of the Baire property;

(b) for every Borel function ¢ acting from R into R, the superposition

z— ®(z,0(x)) (reR)

has the Baire property.
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Also, determine the precise Baire order of functions ¢ which is sufficient
for the equivalence of these two assertions.

13*. Let (X,S, ) be a space with a complete probability measure, Y
be a topological space with a countable base, and let f: X x Y — [0,1] be
a function satisfying the Carathéodory conditions. Pick a countable base
{Un, : n € N} of Y and consider the family F' of all those functions ¢
which can be represented in the form ¢ = g, - ¢¥u, , where

neN, ¢,€QnN[0,1], 4wy, = the characteristic function of U,.

Because the family F' is countable, one may write F' = {¢p, : k € N}.
Further, for any & € N, define

Xp={zeX : (WweY)(orly) < flz,y)}

Fix a countable subset Yj of Y everywhere dense in Y and, for each k € N,
put
Xp={zeX : (VyeYo)(ox(y) < f(z, )}

Check that the set X, is u-measurable and the equality X3 = X, holds;
therefore, X}, is a y-measurable subset of X.

Show that

f(@,y) = suppen ¥x, (2)Pr(y)
for all z € X and y € Y (here ¢x, denotes the characteristic function of
Xi).

Deduce from this fact that

(a) the function f is measurable with respect to the product of the o-
algebras S and B(Y'), where B(Y") denotes, as usual, the Borel o-algebra of
Y

(b) the function f is sup-measurable, i.e., for any p-measurable mapping
h: X — Y, the superposition z — f(x,h(z)) (z € X) is y-measurable, too.

Suppose, in addition, that X is a Hausdorff topological space and p is
the completion of a Radon probability measure on X.

By applying a Luzin type theorem on the structure of y-measurable real-
valued functions, prove that, for each real € > 0, there exists a compact set
P C X with u(P) > 1 — e, such that the restriction of f to the product set
P x Y is lower semicontinuous.

Extend the results presented above to the functions which almost satisfy
the Carathéodory conditions.

14. Let X be a Hausdorff topological space, let u be the completion of
a Radon probability measure on X, and let Y be a topological space with
a countable base.
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By using the results of Exercise 13, show that, for an arbitrary function
f: X xY —0,1], the following two assertions are equivalent:

(a) f almost satisfies the Carathéodory conditions;

(b) for every real € > 0, there exists a compact set P C X such that
w(P) > 1—¢ and the restriction of f to the product set P x Y is continuous.

Remark 7. The equivalence of these two assertions is usually called
the Scorza Dragoni theorem.

15*. Let (X,S, ) be a space with a complete o-finite measure, Y be
a locally compact topological space with a countable base, and let Z be a
subset of the product space X x Y, measurable with respect to the product
of the o-algebras S and B(Y).

Demonstrate that the set pry(Z) is measurable with respect to p.

For this purpose, apply Choquet’s theorem on capacities (see, e.g., [43],
[57] or [196]).

16*. Let (X, S, 1) be a space with a complete probability measure, let
Y be a nonempty compact metric space, and let f : X x Y — [0,1] be
a function satisfying the Carathéodory conditions. For each point z € X,
denote F(z) ={y €Y : f(x,y) = infiey f(x,1)}.

Check that F'(z) is a nonempty closed subset of Y'; so one may consider
the associated set-valued mapping F : X — P(Y).

Prove that, for any open set U C Y, the set {x € X : F(z) NU # 0} is
p-measurable.

Derive from this fact, by using the theorem of Kuratowski and Ryll-
Nardzewski on measurable selectors (see [150] or [154]), that there exists a
p-measurable mapping h : X — Y such that

[z, h(z)) = infyey f(z,y)

for all points z € X.
Formulate and prove the analogous statement for functions almost sat-
isfying the Carathéodory conditions.

17. Counsider the diagonal {(z,y) : =z € R, y € R, z = y} of the Eu-
clidean plane R? and let Z be a subset of this diagonal, nonmeasurable with
respect to the standard one-dimensional Lebesgue measure on it. Introduce
a function f: R? — R by putting

flr,y) =01if (x,y) € Z, and f(x,y) = —11if (z,y) € Z.

Verify that
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(a) for each point z € R, the partial function f(z,-) : R — R is lower
semicontinuous;

(b) for each point y € R, the partial function f(-,y) : R — R is lower
semicontinuous;

(c) the function x — f(x,x) (z € R) is not Lebesgue measurable (con-
sequently, f is not sup-measurable);

(d) f is measurable with respect to the two-dimensional Lebesgue mea-
sure Ay on R2.

18. Suppose that there exists a Luzin subset of the Euclidean plane R2.

Demonstrate that, in this case, there exists a mapping ® : R2 = R
satisfying the following two relations:

(a) ® does not have the Baire property;

(b) for any function ¢ : R — R whose graph is a first category subset of
the plane (in particular, for any ¢ : R — R possessing the Baire property),
the superposition © — ®(z, ¢(z)) (z € R) possesses the Baire property.

Deduce the analogous result (in terms of the Lebesgue measurability)
from the existence of a Sierpinski subset of the plane R2.

19*. Denote by the symbol My = M;[0,1] the family of all Lebesgue
measurable functions acting from [0, 1] into R. Obviously, there is a canon-
ical equivalence relation = in Mj defined by the formula

f=g< f and g coincide almost everywhere on [0, 1].

Also, denote by M the quotient set with respect to this equivalence relation
(i.e., M is the family of all equivalence classes with respect to =). If f
is an arbitrary function from the original family Mj, then the symbol [f]
will stand for the class of all those functions which are equivalent to f.
The natural algebraic operations in My are compatible with the relation
= and, consequently, induce the corresponding algebraic operations in M.
Therefore, M becomes an algebra over the field R.
Further, for any two elements [f] € M and [g] € M, put

[f() = g(t)]
L+ [f(8) = g(t)]

Check that this definition is correct (i.e., it does not depend on the
choice of f and g) and that the function d : M x M — R obtained in this
way turns out to be a metric on M.

Show that

(a) the pair (M, d) is a Polish topological vector space;

a(f). o)) = / d.
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(b) there exists no nonzero linear continuous functional defined on the
entire space M (in other words, the conjugate space M* is trivial).

Now, extend the equivalence relation = introduced above onto the fam-
ily of all Lebesgue measurable partial functions acting from [0, 1] into R.
Namely, for any two such functions f and g, put f = g iff

A(dom(f)Adom(g)) =0 & f(x) = g(x) for almost all z € dom(f)Ndom(g).

Further, denote by the symbol M’ the family of all equivalence classes with
respect to =. Evidently, one gets a canonical embedding j : M — M’ and
so one may identify M with the subset j(M) of M.

Suppose now that some mapping (operator) H : M’ — M’ is given
and satisfies the following two conditions:

(1) for each element [f] € M’ and for any Lebesgue measurable partial
function g such that [g] = H([f]), one has the equality

A(dom () Adom(g)) = 0;

(2) if [f] € M’, all partial functions f, (n < w) are the restrictions
of f to pairwise disjoint Lebesgue measurable subsets of R whose union
coincides with dom(f) and

H([fn]) = lgn]  (n <w),

dom(g,) Ndom(gm) =0 (n<w, m<w, n#m),

then one has the equality H([f]) = [g], where g denotes the common exten-
sion of all partial functions g, (n < w) with

dom(g) = U{dom(g,,) : n < w}.

In this case, H is called an admissible operator acting from the family
M’ into itself.

Suppose that such an operator H is given.

Under the assumption that the o-ideal Z()) is c-additive, establish the
existence of a mapping @ : [0,1] x R — R satisfying the following relation:

For every Lebesgue measurable partial function f : [0,1] — R, the
superposition ®; : [0,1] — R is a Lebesgue measurable partial function,
too, and the equality H([f]) = [®] holds true.

In other words, any admissible operator H : M’ — M’ is representable
in the form of some superposition operator ® (this result is essentially due
to Krasnoselskii and Pokrovskii).



“K29544” — 2017/8/24

312 CHAPTER 19

Also, check that descriptive properties of this ® can be bad, namely,
® can be nonmeasurable with respect to the standard two-dimensional
Lebesgue measure A2 on R? (cf. Theorem 2 of this chapter).

Finally, formulate and prove an appropriate analogue of the preceding
result for partial functions acting from [0, 1] into R and possessing the Baire
property (under the assumption that the o-ideal IC(R) of all first category
subsets of R is c-additive).

20*. Let X be a set equipped with a complete o-finite measure p, let Y
be a compact metric space, and let ®¢ : X x Y — R be a partial mapping
measurable with respect to the product of the o-algebras dom(u) and B(Y).

Applying Exercise 15 of this chapter, the Tietze—Urysohn theorem on
extensions of continuous real-valued functions, and the theorem of Kura-
towski and Ryll-Nardzewski on measurable selectors, demonstrate that the
following two assertions are equivalent:

(a) for each element x € X, the partial function ®g(z,-) is uniformly
continuous on its domain;

(b) there exists a mapping ® : X X Y — R extending ®( and satisfying
the Carathéodory conditions.

21*. Let X be a topological space equipped with a o-finite inner regular
Borel measure 1 and let Y be a compact metric space. Denote

4/ = the completion of pu;

S = dom(p');

F(Y) = the family of all nonempty closed subsets of Y.

Let ¥ : X — F(Y) be a set-valued mapping.

Prove that the following three assertions are equivalent:

(a) U is p/-measurable as a function acting from the measure space
(X,S8’, 1) into the space F(Y') endowed with the Hausdorff metric;

(b) ¥ is lower &’-measurable, ie., {x € X : U(x)NU # 0} € & for all
open sets U C Y

(c) U is upper &’-measurable, ie., {z € X : U(z)NF # 0} € S for all
closed sets F' C Y.
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Chapter 20
Generalized step-functions and superposition
operators

The previous chapter was devoted to some properties of sup-measurable
and weakly sup-measurable functions of two variables. In this chapter, for
a given o-ideal of sets, we introduce the notion of a real-valued general-
ized step-function and investigate generalized step-functions in connection
with the problem of sup-measurability of certain functions of two variables,
regarded as superposition operators.

Let R denote, as usual, the real line and let ® : R x R — R be a
function of two variables. According to the material of Chapter 19, this
® can be treated as a superposition operator defined as follows: for any
function f: R — R, we put

(@(f)(x) = &(z, f(x)) (¢ €R).

Sometimes, ® is also called the Nemytskii superposition operator (cf. [142],
[234])).

Let A (= A1) denote the standard Lebesgue measure on R. In many
cases, it is important to know whether a given superposition operator ®
preserves the class L(R,R) of all real-valued Lebesgue measurable func-
tions on R (i.e., ®(f) is A-measurable whenever f is A-measurable). There
are various sufficient conditions under which ® maps L(R,R) into itself.
In particular, we know (see again Chapter 19) that if ® is A-measurable
with respect to the first variable and continuous with respect to the second
variable (the so-called Carathéodory classical conditions), then ® preserves
L(R,R) or, in short, ® is sup-measurable. In such a case, ® is also Aa-
measurable, where A\ stands for the two-dimensional Lebesgue measure on
the plane R? = R x R.

Other conditions for the sup-measurability of ® can be found, e.g., in
[233].

We have already shown in Chapter 19 that, under some additional set-
theoretical axioms, there exist sup-measurable operators ®, which are not

313
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Ao-measurable.

In this chapter our attention will be focused on the following problem:

Give a characterization of all those functions f € L(R,R) for which
there exists a superposition operator ® having rather nice descriptive prop-
erties and such that ®(f) does not belong to L(R, R).

In order to present a solution of this problem, we need several auxiliary
notions and propositions. First of all, let us formulate the following classical
statement from descriptive set theory.

Lemma 1. Let E be a Polish topological space, E' be a metric space, and
let ¢ : B — E' be a continuous mapping whose range is uncountable. Then
there exists a set C C E homeomorphic to the Cantor discontinuum, such
that the restriction ¢|C is injective (consequently, ¢|C is a homeomorphism

between C' and ¢(C)).

For the proof of Lemma 1, see, e.g., [149]. In fact, this lemma directly
implies that the cardinality of any uncountable analytic subset of a Polish
space is equal to the cardinality of the continuum (= c).

Recall that f € L(R,R) is a step-function if card(ran(f)) < w, i.e., the
range of f is at most countable.

Clearly, if f € L(R,R) is a step-function, then there exists a countable
partition {X; : j € J} of R consisting of Lebesgue measurable sets such
that, for any j € J, the restriction f|X; is a constant function.

We shall say that f € L(R,R) is a generalized step-function if there ex-
ists at least one step-function g € L(R, R) such that f and g are equivalent
with respect to the measure A, i.e.,

{reR: f(z)#g(x)} € Z(A).

The next lemma yields a characterization of generalized step-functions.
This characterization will be helpful for our purposes.

Lemma 2. If f € L(R,R), then the following two assertions are equiv-
alent:

(1) f is not a generalized step-function;

(2) there exists a set Y C R with \*(Y') > 0 such that the restriction
fY is injective.

Proof. The implication (2) = (1) is trivial. Let us prove the implication
(1) = (2). Suppose that f € L(R,R) satisfies (1). Let us denote

To = {t € ran(f) : \(f 7' (t)) > 0}.
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In view of the o-finiteness of A, we have the inequality card(Tp) < w. Be-
cause [ is not a generalized step-function, we also have

AR\ f7H(T0)) > 0.

Moreover, applying to f Luzin’s classical C-property, we readily infer that
there exists a closed set P C R\ f~1(Tp) with A(P) > 0 for which the
restriction f|P is continuous and card(ran(f|P)) > w. Let us put

h= f|P, T =ran(h).

Then A\(h~1(t)) = 0 for each point t € T.

Denote by « the least ordinal number of cardinality continuum and let
{P¢ : £ < a} be an injective enumeration of all closed subsets of P having
strictly positive A-measure. Construct, by using the method of transfinite
recursion, a family of points

{ye:{ <a}CP

Namely, take an arbitrary ordinal £ < a and suppose that the partial family
{yc : ¢ < &} has already been defined. Keeping in mind Lemma 1, it is not
difficult to check that

Pe\UTh™ (h(yc)) - ¢ <&} # 0.

Hence, there exists a point y belonging to P: \ U{h ™ (h(yc)) : ¢ < &}. We
then put ye = y.

By proceeding in this manner, the required family of points {ye : £ < a}
will be constructed. Now, denote

Y ={ye: £ <a}.

It immediately follows from our construction that Y is a partial selector of
the disjoint family of sets {h~1(¢) : ¢t € T'}. This implies that the restriction
h|Y (consequently, the restriction f|Y") is injective. Moreover, since we have
P:NY # 0 for each £ < «, we easily deduce that A*(Y) = A(P) > 0. This
completes the proof of Lemma 2.

Lemma 3. If f € L(R,R) is not a generalized step-function, then
there exists a A-nonmeasurable set X C R for which the restriction f|X is
imjective.

Proof. According to Lemma 2, there exists a set Y C R with \*(Y) > 0
such that f]Y is an injection. If Y is not measurable in the Lebesgue sense,
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then we are done. Suppose now that Y € dom()) and hence A(Y) > 0. It
is well known (see, e.g., Chapter 10 of this book) that Y contains a subset
nonmeasurable with respect to A. Take any such subset and denote it by
X. Clearly, f|X is an injection, and the proof is finished.

Theorem 1. Let f € L(R,R) and suppose that | is not a generalized
step-function. Then there exists a superposition operator

P:RxR—=R

satisfying the following five relations:
(1) ran(®) = {0,1};
(2) for any x € R, the partial function ®(x,-) is lower semicontinuous;
(3) for any y € R, the partial function ®(-,y) is lower semicontinuous;
(4) ® is a Ag-measurable operator;
(5) the function ®(f) is not \-measurable.

Proof. According to Lemma 3, there exists a A-nonmeasurable set
X C R for which the restriction f|X is injective. Define the required
superposition operator ¢ as follows:

(I)(l',y):() (‘TEXv y:f(l')),

@(m,y):l (xER\X,y:f(:v)),
P(x,y) =1 (z€R, yeR, y# f(z)).

For this @, relations (1), (2), and (3) are verified directly. Further, because
the graph of f is a Ao-measure zero subset of R?, we infer that ® is equivalent
to a constant function and, consequently, ® is As-measurable. Finally, we
have

Dla,y) =0 (e X &y= f(x),

whence it follows that (®(f))~1(0) = X and, therefore, ®(f) is not A-
measurable. Theorem 1 has thus been proved.

Theorem 2. Let f € L(R,R) and suppose that f is not a generalized
step-function. Then there exists a superposition operator ¥ : R x R — R
such that

(1) ran(®) = {1,2},

(2) for any x € R, the partial function U(x,-) is lower semicontinuous;

(3) for any y € R, the partial function ¥ (-,y) is lower semicontinuous;

(4) ¥ is a Aa-nonmeasurable operator;

(5) the function V(f) is \-nonmeasurable.
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Proof. By using the method of transfinite recursion and applying a
fairly standard argument (cf. the proof of Theorem 5 from Chapter 10),
an injective function g : R — R can be defined whose graph is Aa-thick in
R? and does not intersect the graph of f. Let x, denote the characteristic
function of the graph of ¢ (of course, this graph is considered as a subset of
R?). We put

U=o+1-xy,

where ® is the superposition operator of Theorem 1. It is easy to verify
that ¥ is the required superposition operator, i.e., ¥ satisfies all relations
(1)—(5) of Theorem 2.

Remark 1. If a superposition operator ® : R x R — R is A-measurable
with respect to the first variable, then ®(f) is A-measurable for every gener-
alized step-function f € L(R,R). We thus see (in view of Theorem 1) that
the generalized step-functions are exactly those functions f € L(R,R) for
which every superposition operator ®, Lebesgue measurable with respect to
the first variable, yields Lebesgue measurable ®(f).

Remark 2. If a superposition operator ® : R x R — R is lower
semicontinuous (more generally, Borel) with respect to the first variable and
continuous with respect to the second variable, then ® is a Borel mapping
from R? into R, hence ® is also sup-measurable (see Exercise 3 of Chapter
19). A much stronger result is presented in Exercise 1 of this chapter.

Remark 3. Theorems 1 and 2 admit direct analogues for functions
possessing the Baire property. Those analogues can be proved by the same
scheme as for Lebesgue measurable functions. Only one essential moment
should be mentioned. Namely, the proofs of Theorems 1 and 2 are based on
Luzin’s theorem concerning the structure of A-measurable functions. Be-
cause we cannot apply Luzin’s theorem to functions possessing the Baire
property, we must replace this theorem by an appropriate similar state-
ment. The required statement is well known in general topology (see [149],
[202] or Exercise 13 from Chapter 0) and is formulated as follows. Let E;
be a topological space, Fs be a topological space with a countable base, and
let f: E1 — FE5 be a mapping possessing the Baire property; then there
exists a first category set Z C Ej such that the restriction f|(Ey \ Z) is
continuous. In this statement we may assume, without loss of generality,
that Z is an F,-subset of E7, hence E; \ Z is a Gs-set in Ey. If the original
space Fj is Polish, then F; \ Z is also Polish (by virtue of the Alexandrov
theorem). Consequently, if E; is a Polish space and Fy = R, we are able to
apply Lemma 1 to the continuous function f|(E; \ Z).
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Under some additional set-theoretical axioms, Lemma 2 admits a signif-
icant generalization and we want to consider some abstract version of this
lemma.

Fix an uncountable ground set F and a o-ideal Z of subsets of E, con-
taining all singletons in E.

We shall say that g : E — R is a step-function if card(ran(g)) < w.

We shall say that f: F — R is a generalized step-function with respect
to Z if there exists at least one step-function g : £ — R for which we have

{reE:f(x)#g(@)} €T,

i.e., f and g are Z-equivalent functions.

Recall that a family of sets B C Z forms a base of 7 if, for any set Y € Z,
there exists a set Z € B such that Y C Z.

The following statement is valid.

Theorem 3. Let card(E) = wy, let T be a o-ideal of subsets of E,
containing all singletons in E and possessing a base whose cardinality does
not exceed wy, and let f: E — R be a function. Then these two assertions
are equivalent:

(1) f is not a generalized step-function with respect to I;

(2) there exists a set X C E such that X ¢ T and the restriction f|X is
injective.

Proof. The implication (2) = (1) is evident. Let us establish the
validity of the implication (1) = (2). Suppose that f satisfies (1) and
introduce the following two sets:

To={tcran(f): fY(t) ¢ I}, T ={tcran(f): f'(t) €I}

According to our assumption, there exists a base B = {B¢ : £ < w1} of the
given o-ideal Z. Only two cases are possible.
1. card(Tp) = wy. In this case we may write

Toz{t5:§<w1},

where t¢ # t¢ for all distinct £ < w; and ¢ < wy.
Consider the family of sets {f~!(t¢) \ B¢ : £ < wi}. Obviously, we have

f7Hte) \ Be # 0

for each ordinal £ < w;. Let us choose an element z¢ € f~(t¢)\ Be for any
¢ < wi, and let us put
X ={ze: £ <wi}.
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From the definition of X it immediately follows that the restriction f|X is
an injection. Moreover, we have X \ Be # () whenever { < wq. The latter
circumstance implies at once that the set X does not belong to Z.

2. card(Tp) < w. In this case we obtain card(T}) = wy and f~Y(T1) € T
(because our f is not a generalized step-function with respect to Z). Let
us construct, by using the method of transfinite recursion, an wi-sequence
{z¢ : € < w1} of points of f~1(Ty). Suppose that, for an ordinal £ < wy, the
partial family of points

{z¢: ¢ <€ (M)
has already been determined. Clearly,

(U{f M (flxe) : ¢ < EHUBe 1.

Therefore,

FTHI)N ({1 (F )+ ¢ <€) U Be) # 0.

Choose any element x from the above nonempty set and put z¢ = 2.
Proceeding in this manner, we are able to construct the required wi-
sequence {z¢ : £ < wi}. Finally, put

X ={ze: £ <wi}.

In view of our construction, X is a partial selector of the disjoint family
of sets {f~(t) : t € T1}. Hence, the restriction of f to X is injective.
Furthermore, X \ B # () for all ordinals £ < wq, whence it follows that X
does not belong to Z. This completes the proof of Theorem 3.

Remark 4. Assume the Continuum Hypothesis (CH) and take as 7
the o-ideal Z()\) of all Lebesgue measure zero subsets of R. Let f : R = R
be a function distinct from all generalized step-functions with respect to
Z(A). Suppose also that the graph of f is of Ao-measure zero. Then it is
not hard to show that, for such an f, there always exists a superposition
operator ® : R x R — R satisfying relations (1)—(5) of Theorem 1. In
this connection, let us underline that f does not need to be a A-measurable
function.

Remark 5. Let FE be a nonempty set, Z be a o-ideal of subsets of
E, and let S be a og-algebra of subsets of E such that Z C §. Elements
of § are usually called measurable sets in F and elements of Z are called
negligible sets in E. The triple (E,S,7) is called a measurable space with
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negligibles (see, e.g., [75]). If X C E and X & Z, then, in general, we cannot
assert that X contains at least one subset not belonging to S. However, in
some situations the specific features of a given o-ideal Z imply that any non-
negligible set in F includes a nonmeasurable set. For example, assume again
that card(E) = wy and that F is a topological space of second category, all
singletons of which are of first category. Let Z = KC(E) denote the o-ideal of
all first category subsets of E and suppose that this o-ideal possesses a base
whose cardinality does not exceed wy. Denote also by Ba(FE) the o-algebra
of all subsets of E having the Baire property (recall that K(E) C Ba(FE)).
Then, for any set X C FE, the following two assertions are equivalent:

(a) X € K(E) (i.e., X is not of first category in E);

(b) there exists a set Y C X such that Y & Ba(E) (i.e., Y does not have
the Baire property in E).

The proof of the equivalence of (a) and (b) can be found in [116] where
some related results are also presented (cf. Exercise 9 from Chapter 18).
Notice once more that this equivalence relies on the inner properties of the
o-ideal K(F) and does not touch the structure of the o-algebra Ba(FE).

Let us continue our consideration of the question of measurability of
functions obtained by using the superposition operator which is induced
by a given function of two variables. In this connection, we would like to
discuss some related measurability properties of functions of two variables.

Let ® : R?2 — R be again a function of two variables and let F' be a
class of functions acting from R into R. As in Chapter 19, for any f € F,
we denote by ®¢ the function acting from R into R and defined by

Op(z) = ®(z, f(z)) (v €R).

We have already mentioned that, in some sense, ® plays the role of a super-
position operator whose domain coincides with the given class F' of func-
tions.

A general problem arises to describe those conditions on ® under which
various nice properties of functions from F' are preserved by ®. For ex-
ample, suppose that ' = L(R,R) is the class of all real-valued Lebesgue
measurable functions on R. Then it is natural to try to characterize those
operators ® for which L(R,R) is preserved (i.e., the Lebesgue measura-
bility of functions of one variable is preserved by ®). We already know
that, in general, the Lebesgue measurability of ® (regarded as a function
of two variables) does not guarantee the Lebesgue measurability of @, for
f € L(R,R). Also, it is commonly known that if ® satisfies the so-called
Carathéodory conditions, then it preserves the class L(R,R).

In this context, the next example is relevant.
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Example 1. For any Lebesgue measurable function f : R — R, there
exists a function ® : R? — R satisfying the Carathéodory conditions and
there is a continuous function g : R — R such that

f(z) =g () = ®(x,9(x))

for almost all z € R. Indeed, according to the classical Luzin theorem on
the existence of primitives (see [168], [225] or Appendix 1 of this book),
there exists a continuous function g : R — R such that ¢'(z) = f(z) for
almost all z € R. Let us define

P(z,y) = f(x) +y—g(x) (r€R, yeR).

Then ® is measurable with respect to z and affine with respect to y (hence,
O satisfies the Lipschitz condition with respect to y). Obviously, we also
have f(z) = ¢'(z) = ®(x,g(z)) for almost all z € R. We thus conclude
that any real-valued Lebesgue measurable function can be simultaneously
regarded as the derivative (almost everywhere) of a continuous function
and as the image of the same continuous function, under an appropriate
superposition operator satisfying the Carathéodory conditions.

As mentioned earlier, several works were devoted to constructions of
a Lebesgue nonmeasurable function ® that, however, preserves the class
L(R,R). All those constructions were based on some extra set-theoretical
axioms. In this connection, the problem was posed whether it is possible to
construct analogous ® within ZFC theory. Roslanowski and Shelah [218]
established that the existence of such a function ® cannot be proved in
ZFC theory. The similar question for the Baire property was considered by
Ciesielski and Shelah in [51].

Let us continue our discussion concerning various measurability and sup-
measurability properties of functions.

Let E be a nonempty set, S be a o-algebra of subsets of E, and let Z be
a o-ideal of subsets of E, such that Z C S. It will be assumed in our further
considerations that Z contains all one-element subsets of E and that the
pair (S,Z) satisfies the countable chain condition, i.e., every disjoint family
of sets belonging to S\ Z is at most countable.

Let F' be a class of real-valued S-measurable functions on E. Suppose
also that a function ® : £ x R — R is given. In accordance with the above
consideration, this ® will be treated as a superposition operator for the
class F', i.e., by using ®, we obtain from any function f € F' the function
@ defined by

i) = (a, f(x) (v E).
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We shall say that ® is sup-measurable with respect to F' if, for each
f € F, the corresponding function ®; is S-measurable.

Starting with the class F, it is reasonable to consider other classes F’ of
S-measurable real-valued functions, containing F' and such that each oper-
ator ® sup-measurable with respect to F' remains also sup-measurable with
respect to F’. In this case, we shall say that F’ extends F with preserving
the sup-measurability property. It is also reasonable to try to characterize
maximal extensions of F' for which this property is still preserved.

It will be demonstrated below that, in some natural situations, it is
possible to describe such maximal extensions in terms of (S,Z) and F.

Fix a class F' of S-measurable real-valued functions. We shall say that
f € F* if there exist a countable disjoint covering {E, :n <w} C S of E
and a countable family {f, : 1 <n <w} C F, such that

Ey€Z, flE,=folEBn (1<n<w).

Clearly, we have the inclusion F' C F*. In some cases, this inclusion is
reduced to the equality. For instance, if F' is the family of all S-measurable
functions, then F* = F.

Example 2. Let F' denote the class of all constant real-valued functions
on E. Then it is easy to see that F™* coincides with the class of all those real-
valued functions on E which are Z-equivalent to step-functions (we recall
that a step-function on F is any real-valued S-measurable function whose
range is at most countable).

In the sequel, we need the following simple auxiliary statement.

Lemma 4. Let h : E — R be an S-measurable function and let F' be
some family of S-measurable real-valued functions. Then h does not belong
to F* if and only if there exists a set A € S\ T possessing the following
property: for any subset B of A belonging to S\ I and for any function
f € F, the relation f|B # h|B is fulfilled.

The proof of Lemma 4 can easily be obtained by using the Zorn Lemma
or the method of transfinite induction, taking into account the countable
chain condition for the pair (S,Z).

The next lemma is almost trivial.

Lemma 5. Let ® be a sup-measurable operator with respect to F'. Then
D is also sup-measurable with respect to F*.

We omit an easy proof of this lemma. Notice only that, for its validity,
the countable chain condition is not necessary.
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Let F be a family of S-measurable real-valued functions.

We shall say that a family G of real-valued functions on E is fundamental
for I if every function f from F' is Z-equivalent to some function ¢ from G.

It can easily be shown that the next auxiliary statement is true.

Lemma 6. An operator ® is sup-measurable with respect to a class F
if and only if ® is sup-measurable with respect to some class G fundamental

for F.

Example 3. The class of all Borel functions (acting from R into R) is
fundamental for the class of all Lebesgue measurable functions (acting from
R into R). The same class of Borel functions is also fundamental for the
class of all those functions that act from R into R and possess the Baire
property.

We recall that a family B C S\ Z is a pseudo-base for a space (E,S,T)
if every set X € S\ Z contains at least one member of B.

Because the given pair (S,Z) satisfies the countable chain condition,
every set X € S\ Z contains a subset ¥ such that X \' Y € Z and Y is
representable as the union of a countable disjoint family of members of a
pseudo-base B. This circumstance implies the validity of the next auxiliary
proposition.

Lemma 7. Let B be a pseudo-base for a space (E,S,TI) such that
card(B) > 2. Then there exists a family G of S-measurable real-valued
functions, fundamental for the family of all S-measurable real-valued func-
tions and satisfying the inequality card(G) < (card(B))«.

The proof of Lemma 7 is left to the reader.

Lemma 8. Suppose that the following three relations are satisfied for a
given space (E,S,T):

(1) there exists a pseudo-base B for (E,S,I) containing at least two
members and such that (card(B))* < card(FE);

(2) for any set X € S\ T and for any family {Xy : 6 € O} C T with
card(©) < card(FE), we have

X\ U{Xy:0 €O} £0;

(3) each subset of E with cardinality strictly less than card(E) belongs
toI.

Let F be a family of S-measurable real-valued functions and let h be any
S-measurable real-valued function not belonging to F*. Then there exists a
superposition operator

P:ExR—R
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such that ® is sup-measurable with respect to F, but is not sup-measurable
with respect to the one-element class {h}.

Proof. Lemma 7 and relation (1) readily imply that there exists a family
G of S-measurable real-valued functions, fundamental for F' and such that

card(G) < card(FE).

We may also assume, without loss of generality, that every function from G
is Z-equivalent to some function from F'.

Let a denote the least ordinal number whose cardinality is equal to
card(E) and let {g¢ : £ < a} be an enumeration of all functions from G.
Taking into account the relation A ¢ F* and applying Lemma 4, we can find
aset A € 8\ Z such that h differs from any f € F on each S-measurable
subset of A not belonging to the ideal Z. Obviously, the same is true for all
functions from G, i.e., for any g € G, the function h differs from g on each
S-measurable subset of A not belonging to Z. We may assume in the sequel
(without loss of generality) that A = E.

Let {B¢ : £ < a} be an enumeration of all members from the pseudo-
base B. Applying the method of transfinite recursion, let us construct two
injective disjoint a-sequences

{re:E<a}, {zp:6<a}

of points of the given space E. Suppose that, for an ordinal £ < «, the
partial families {x¢ : ( < &} and {z : ( < £} have already been determined.
For any ordinal ¢ < £, denote

A= {2 € B ge(2) = h(=)}.
Then it is clear that A: € Z. Consider the set
Pe=Be\ (UW{A¢: ¢ < &h) Ufae s ¢ <& U{e: (<&}

By virtue of the relations (2) and (3), we have card(P:) = card(E). There-
fore, we can choose two distinct points = and 2’ from Pe. Finally, we put

/!
Tg=x, Tg=0.

Proceeding in this manner, we will be able to construct the required
a-sequences of points {z¢ : { < a} and {z} : § < a}.

Now, we define a function ® : £ x R — R as follows:

D (ze, h(xe)) = 1 for each ordinal £ < «;
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®(x¢, h(z;)) = —1 for each ordinal € < q;

®(x,t) = 0 for all other pairs (z,t) € E x R.

Let us show that ® is sup-measurable with respect to F' and, at the same
time, the function @y, is not S-measurable. Indeed, take an arbitrary f € F
and find a function g € G which is Z-equivalent to f. Clearly, g coincides
with some g, where n < «. Further, introduce the set

Z ={z€ FE:®(z,9(z)) #0}.
For any z € Z, the disjunction

D(z,9(2) =1 V ®(z,9(2)) = -1

must be valid. This implies that either z = z¢ and g(2) = h(z), or z = ;
and g(z) = h(z). It follows directly from our construction that, in both
cases above, £ < 7. Consequently, the cardinality of Z must be strictly
less than card(E). Hence, in view of relation (3), the function ®, must be
S-measurable, and the same is true for ®;.

On the other hand, the definition of ® easily yields that the function
®;, cannot be S-measurable. Indeed, for any set B € B, we have from our
construction that

{=1,1} C ran(®;|B).

Remembering that B is a pseudo-base for (F,S,Z), we obtain that the
sets @, ' (—1) and ®; (1) are S-thick in F, i.e., they intersect all members
from S\ Z. This fact immediately implies that both these sets are not
S-measurable and hence ®; is not S-measurable, too. The proof is thus
completed.

Keeping in mind the preceding lemmas, we are able to formulate the
following statement.

Theorem 4. Let a space (E,S,T) be given, let F be a class of S-
measurable real-valued functions, and let the assumptions of Lemma 8 be
fulfilled. Then the class F'* is the largest extension of F' which preserves the
sup-measurability property.

Lemma 8 and hence Theorem 4 were proved under assumptions of some-
what set-theoretical flavor. These assumptions are known to be consistent
with ZFC theory for those natural measurable spaces with negligible sets,
which are extensively studied in real analysis. We now give several examples
illustrating the theorem obtained above. Let us begin with the following
very simple example.
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Example 4. Let £ = R, let § = dom()\) be the o-algebra of all
Lebesgue measurable sets in R, and let Z = Z()\) be the o-ideal of all
Lebesgue measure zero subsets of R. Denote by F' the class of all real-valued
constant functions on R. Obviously, there are many real-valued functions
h on R not belonging to F™* (for instance, any strictly monotone function
acting from R into R can be taken as h). So, we obtain that there exists a
superposition operator @ : R x R — R, which is Lebesgue measurable with
respect to the first variable, but produces A-nonmeasurable functions of type
®,. Actually, this result needs no additional set-theoretical assumptions.

The next example is less trivial.

Example 5. Again, let £ = R, let S = dom(\) be the o-algebra
of all Lebesgue measurable sets in R, and let Z = Z(\) be the o-ideal of
all Lebesgue measure zero subsets of R. We denote by F' the family of
all real-valued continuous functions on R differentiable almost everywhere
(with respect to the Lebesgue measure). Let h be a real-valued continuous
function on R such that it is nowhere approximately differentiable. Then
h & F*. Therefore, under the corresponding set-theoretical assumptions
on (E,S,T), there exists a superposition operator ® sup-measurable with
respect to F, for which the function ®; is not Lebesgue measurable (cf.
Chapter 19 where a somewhat similar approach was used).

Example 6. Let £ = R, let S = Ba(R) be the o-algebra of all those
sets in R which possess the Baire property, and let Z = K(R) be the o-
ideal of all first category subsets of R. We denote by F' the family of all
real-valued continuous functions f on R having the property that every
nonempty open subinterval of R contains at least one point at which f
is differentiable. Take any real-valued continuous function h on R that is
nowhere differentiable. Then it is not hard to demonstrate that h ¢ F*.
Therefore, under the corresponding set-theoretical assumptions on (E, S, 7),
there exists a superposition operator ® sup-measurable with respect to F,
for which the function ®;, does not possess the Baire property (cf. again
Chapter 19).

Example 7. It is not difficult to show that the existence of a Sierpinski
subset of the Euclidean plane R? implies the existence of a superposition
operator ® : R?> — R which is sup-measurable with respect to the class
L(R,R) but is not Lebesgue measurable as a function of two variables. In-
deed, it suffices to take as ® the characteristic function of a Sierpinski set
on the plane (we shall say that such a ® determines a Sierpiriski super-
position operator). Moreover, it can be observed that the same & yields
Lebesgue measurable functions ®¢ for all those functions f : R = R whose
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graphs are sets of Lebesgue measure zero in R%. Obviously, there are many
A-nonmeasurable functions among those f. An analogous situation holds in
terms of category and the Baire property. In this case, the existence of a
Luzin subset of the plane R? is needed for constructing a relevant example.

In connection with Example 7, the next statement is of some interest.

Theorem 5. Let h : R — R be a function whose graph has strictly
positive outer Lebesque measure in R%. Then, under the Continuum Hy-
pothesis (CH), there exists a Sierpinski superposition operator ® such that
Dy, is not Lebesgue measurable.

Proof. As usual, let A denote the standard one-dimensional Lebesgue
measure on R, let Ay denote the standard two-dimensional Lebesgue mea-
sure on R?, and let I' C R? be the graph of h. By virtue of the assumption
of this theorem, I' is not contained in a set of Ao-measure zero.

Let {X¢ : £ < w1} be the family of all Borel sets in R of A-measure zero
and let {Bg : £ < w;} be the family of all Borel sets in R? of Ao-measure
zero. We shall construct, by applying the method of transfinite recursion,
an injective family {x¢ : € < w1} of points of R. Suppose that, for an ordinal
& < wy, the partial family of points {x¢ : ( < £} has already been defined.
Consider the set

Te = (U{Bc: ¢ <EHU (X x R: ¢ <EH U (U{{ze} x R: (< D).

Clearly, we have the equality A2(7¢) = 0. Hence, I'\ Tt # () and there exists
a point (z,y) € I'\ Tz. We put z¢ = x.
Proceeding in this way, we will be able to construct the required family
of points {z¢ : £ < wq}. It immediately follows from our construction that
(1) the set {x¢ : £ < w1} is a Sierpinski subset of the real line R;
(ii) the set {(we, h(ze)) : € < wi} is a Sierpiriski subset of the plane R?.
Let ® denote the characteristic function of the latter subset of R2. Then
® is a Sierpinski superposition operator. At the same time, considering the
function @y, we easily observe that

1 (1) = {ze : € <wi ).
Thus, ®;, is not Lebesgue measurable since no Sierpinski subset of R is

A-measurable (see Theorem 5 from Chapter 13). This completes the proof.

Remark 6. Actually, the argument presented above yields (under CH)
a more general result. Namely, for any set I' C R? of strictly positive outer
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Ao-measure, there exists a partial function h acting from R into R and
having the following three properties:

(1) the graph of h is contained in T’

(2) the graph of h is a Sierpiriski subset of R?;

(3) the domain of h is a Sierpinski subset of R.

EXERCISES

1. Let X be a topological space, Y be a separable metric space, Z be
a metric space, and let ® : X x Y — Z be a mapping satisfying these two
conditions:

(a) for each x € X, the partial mapping ®(z, ) is continuous;

(b) for each y € Y, the partial mapping ®(-,y) is Borel.

Show that ® is a Borel mapping (cf. the proof of Theorem 4 from
Chapter 2).

2. Give a detailed proof of Lemma 4.

3. Establish the validity of Lemma 5 without assuming the countable
chain condition.

4. Give a proof of Lemma 6 and, in addition, verify that the countable
chain condition is not needed for this lemma.

5. Check the validity of Lemma 7.

6. Under CH, formulate and prove an appropriate analogue of the result
of Remark 6 (in terms of category, Baire property, and Luzin sets).

Also, assuming Martin’s Axiom, establish analogous statements in terms
of generalized Sierpiniski sets and in terms of generalized Luzin sets.
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Chapter 21
Ordinary differential equations with bad
right-hand sides

In this chapter we wish to consider some set-theoretical questions con-
cerning the existence and uniqueness of solutions of ordinary differential
equations. In particular, we deal here with those ordinary differential equa-
tions of first order, the right-hand sides of which are nonmeasurable in the
Lebesgue sense, but for which we are able to establish the theorem on the
existence and uniqueness of a solution with nice descriptive properties.

The results presented in this chapter are substantially based on the
material of Chapter 19 (see also [123]).

The existence of a solution of a first-order ordinary differential equation
with a continuous right-hand side is stated by the famous Peano theorem
(see, e.g., [206]). Exercise 1 shows that this classical theorem does not rely
on any form of the Axiom of Choice and, in fact, is a result of ZF set theory
(cf. also [252]).

There are many simple examples of ordinary differential equations whose
right-hand sides are not as good as their solutions. For instance, let us take
the following ordinary differential equation:

Y = lyl.

Then it is easy to verify that

(1) the right-hand side of this equation is continuous on R x R but is
not differentiable at each point of R x {0};

(2) all solutions of this equation are analytic;

(3) for any initial condition, there exists a unique solution of this equa-
tion, satisfying the condition.

In our further considerations we shall show that some differential equa-
tions

y = ®(x,y)

329
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of first order are possible, for which ® is nonmeasurable in the Lebesgue
sense but relations (2) and (3) hold true.

We begin with an old remarkable result of Orlicz (see [199]) stating
that, for almost each (in the category sense) function ® from the Banach
space Cp(R x R) consisting of all bounded continuous real-valued functions
defined on R x R, the corresponding Cauchy problem

Yy =®(z,y)  (y(xo) =yo, 20 €R, yo €R)

has a unique solution. In order to present this result we, first of all, want to
recall the purely topological Kuratowski lemma on closed projections (see,
e.g., [64], [149] or Chapter 0).

Namely, if X and Y are some topological spaces and, in addition, Y is
quasi-compact, then the canonical projection

pr;y : XxY =X

is a closed mapping, i.e., for each closed subset A of X x Y, the image
pry(A) is closed in X. Several applications of the Kuratowski lemma were
discussed in Chapter 0. Here we are going to consider an application of this
lemma to the theory of ordinary differential equations. Actually, we need
here a slightly more general version of the lemma.

Let us recall that a topological space E is o-quasi-compact if it can be
represented in the form

E=U{E, : n<uw},

where all sets F,, (n < w) are quasi-compact subspaces of E.
Now, the following slight generalization of the Kuratowski lemma is true.

Lemma 1. Let X be a topological space and let'Y be a o-quasi-compact
space. Let, as above, pry denote the canonical projection from X XY into
X. Then, for each F,-subset A of X XY, the image pry(A) is an F,-subset
of X.

Proof. In fact, the Kuratowski lemma easily implies this result. Indeed,
since Y is o-quasi-compact, we may write

Y =U{Y, : n<w},

where all ¥;, (n < w) are quasi-compact subspaces of Y. Then, for any set
A C X xY, we have the equality

pri(A) =U{pr;(AN(X xY,)) : n<w}
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Suppose now that A is an F,-subset of X x Y. Then A can be represented
in the form
A=U{4,, : m<w},

where all sets A,, (m < w) are closed in X x Y. Therefore, we obtain
pri(A) =U{pr;(4,, N (X xY,)) : m<w, n<w}

Now, every set
AnN(X xY,) (m<w, n<w)

is closed in the product space X xY,, and every space Y,, is quasi-compact.
Hence, by the Kuratowski lemma, the set pry (A4, N (X x Y;,)) is closed in
X. Consequently, pry(A) is an F,-subset of X. This completes the proof of
Lemma 1.

Now, let us return to the Banach space Cp(R x R). For each function
® from this space, we can consider the ordinary differential equation

y = ®(z,y)

and, for any point (zg,yo) € R x R, we can investigate the corresponding
Cauchy problem of finding a solution y : R — R of this equation, satisfying
the initial condition y(xg) = yo.

It is well known (see, e.g., [206] or Exercise 1) that such a solution does
always exist and, since ® is bounded, any solution is global, i.e., it is defined
on the whole real line R. On the other hand, we cannot assert, in general, the
uniqueness of a solution. There are simple examples of continuous bounded
real-valued functions ® on R X R for which the corresponding Cauchy prob-
lem admits at least two distinct solutions (in this connection, let us mention
the celebrated work by Lavrentieff [159] where a much stronger result was
obtained).

Actually, we need some additional properties of the original function ®
in order to have the uniqueness of a solution of the differential equation

y' =®(x,y)  (y(@o) =yo, z0 €R, yo € R).

For instance, if ® satisfies the so-called local Lipschitz condition with respect
to the second variable y, then we have a unique solution for every Cauchy
problem corresponding to .

It makes sense to recall here that ® satisfies the local Lipschitz con-
dition with respect to y if, for any point (xo,y0) € R x R, there exist a
neighborhood V(xq,yo) of this point and a positive real number

L= L(q), (70,%0))



“K29544” — 2017/8/24

332 CHAPTER 21

such that
|®(x, 1) — (2, 92)| < Lly1 — y2

for all points (z,y1) and (z,y2) belonging to V(zg, yo)-

Let us denote by Lip;(R x R) the family of all those functions from
Cy(R x R) which satisfy the local Lipschitz condition with respect to y.
Then, obviously, Lip;(R x R) is a vector subspace of C3(R x R). Notice
also that Lip;(R x R) is an everywhere dense subset of C;(R x R). Indeed,
this fact is almost trivial from the geometrical point of view. Thus, we
can conclude that, for all functions ® belonging to some everywhere dense
subset of Cy(R x R), the Cauchy problem

Yy =®(z,y)  (y(xo) =yo, 20 €R, yo €R)

has a unique solution. Orlicz essentially improved this result and showed
that it holds true for almost all (in the Baire category sense) functions from
the Banach space Cp(R x R).

More precisely, one can formulate the following statement.

Theorem 1. The set of all those functions from Cy(RXR) for which the
corresponding Cauchy problem has a unique solution (for any point (zo,yo)
from R x R) is an everywhere dense Gg-subset of Cp(R X R).

Proof. Let us denote by the symbol U the family of all those functions
from Cy(R x R) for which the corresponding Cauchy problem has a unique
solution (for any point (xo,yo) belonging to R x R). As mentioned above,
the set U is everywhere dense in C(R x R). Therefore, it remains to prove
that U is a Gs-subset of Cp(R X R). In order to show this, let us first rewrite
the Cauchy problem in the equivalent integral form:

vy = [ eyt +

Further, for any two rational numbers € > 0 and ¢, let us denote by P(e, q)
the set of all those elements

(D, 20,90) € Ch(RxR) xR xR

for which there exist at least two real-valued continuous functions ¢; and
¢o such that
dom(¢1) = dom(¢p2) = R,

(bl(:v) = /x (I)(t,¢1(t))dt + Yo ($ S R),

zo
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x

@@:/)MMMMM+yO (x € R),

0

|91(q) — ¢2(q)| > €.

It is not difficult to establish that P(e,q) is a closed subset of the product
space Cp(R x R) x R x R. Indeed, suppose that a sequence

(@™, 28", y5) + neNy
of elements of P(g,q) converges to some element
(®,z0,y0) € Ch(R xR) x R x R.
Then we obviously have
limp,— 400 xén) =xo, limpieo y((Jn) = Yo,
and the sequence of functions
{&™ : neN}cCy(RxR)

converges uniformly to the function ®. We may assume without loss of
generality that
(vn e N)([[@™]| < [|@[| +1).

For every natural number n, let ¢§") and (bén) denote two real-valued con-
tinuous functions satisfying the following relations:

dom(¢{") = dom(¢$"”) = R,
o) = [ e + o (e R)

47 (@) :/ Lo @)d + o (@ e R),

16 (q) — 65" (@)] > e.

Then it is not hard to verify that all functions from the family
{gbgn) :neN}pU {(bén) : ne N}

are equicontinuous. More precisely, for each function ¢ from this family and
for any two points 2’ € R and 2 € R, we have the inequality

|6(2') = o) < ([@]] + D)]2" — 2"].
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So, applying the classical Ascoli-Arzeld theorem (see, e.g., [206]), we can
readily derive that there exists an infinite subset K of NN for which the
partial sequences of functions

(6™ i neK}, (oY : neK}

converge uniformly (on each bounded subinterval of R) to some functions
¢1 and ¢9, respectively. Also, it can easily be checked that, for ¢; and ¢9,
we have the analogous relations

dom(¢1) = dom(¢2) = R,

(bl(:v) = /x (I)(t,¢1(t))dt + Yo ($ S R),

Zo

(bg(w) = /I (I)(t,¢2(t))dt + Yo ($ S R),

Zo

|91(q) — ¢2(q)| > €.

Thus we see that
(q)u Zo, yO) € P(E7 q)u

and hence P(g,q) is closed in the product space C,(R x R) x R x R.
Now, let us put

P=U{P(e,q) : €>0,c€Q, q<cQ}.

Then it is clear that a function ¥ € C,(R x R) does not belong to the set
U if and only if there exist a rational number £ > 0, a rational number g,
and some points g € R and yo € R, such that (¥, z,yo) belongs to the
set P(g,q). In other words, we may write

Co(R x R)\U = pry(P)

where
pr; ¢ Ch(RxR) xR xR = C,(RxR)

denotes the canonical projection. It immediately follows from the definition
of the set P that P is an Fj,-subset of the product space C,(R xR) x R x R.
In addition, the Fuclidean plane R x R is a o-compact space. So, applying
Lemma 1, we conclude that pry(P) is an Fy-subset of Cp(R x R) and,
consequently, U is a Gs-subset of Cp(R x R). This finishes the proof of
Theorem 1.
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Remark 1. Evidently, the Banach space C,(R x R) is not separable.
Let E denote the subset of this space, consisting of all those functions that
are constant at infinity. In other words, ® € F if and only if there exists a
constant M = M(®) € R such that, for any £ > 0, a positive real number
a = a(P,¢e) can be found for which we have

(Vz)(Vy)((z,y) € R x R\ [—a,a] X [—a,d] = |®(z,y) — M| < ).

Notice that F is a closed vector subspace of C(R x R) and hence E is a
Banach space, as well. Moreover, one can easily verify that E is separable.
Clearly, a direct analogue of Theorem 1 holds true for E. Actually, in [199]
Orlicz deals with the space E. Several analogues of Theorem 1, for other
spaces similar to Cp (R x R) or E, are discussed in [3].

Remark 2. Unfortunately, the set U considered above has a bad alge-
braic structure. In particular, U is not a subgroup of the additive group of
Cp(R x R) and, consequently, U is not a vector subspace of C,(R x R).
Indeed, suppose for a while that U is a subgroup of C,(R x R). Then U
must be a proper subgroup of C (R x R). Let us take an arbitrary function
¥ € Cp(R x R) \ U. Obviously, we may write

UnNn({e}+0U)=0.

But both sets U and {¥} 4+ U are the complements of some first category
subsets of Cp(R x R). Therefore, their intersection U N ({¥} + U) must be
the complement of a first category subset of Cp(R X R), too, and hence

Un{¥}+0U)#0.

We have thus obtained a contradiction which yields that U cannot be a
subgroup of Cp(R x R). For some other properties of U interesting from
the set-theoretical and algebraic points of view, see, e.g., [3].

Theorem 1 proved above shows us that, for many functions from the
space Cp(R x R), we have the existence and uniqueness of a solution of
the Cauchy problem. In fact, this is one of the most important results in
the theory of ordinary differential equations. Naturally, we may consider a
more general class of functions

®: RxR—=R

not necessarily continuous or Lebesgue measurable and investigate for such
functions the corresponding Cauchy problem from the point of view of the
existence and uniqueness of a solution.
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For this purpose, let us recall that, as shown in Chapter 19 of this book,
there exists a subset Z of the plane R x R, satisfying the following four
relations:

(1) no three distinct points of Z belong to a straight line;

(2) Z is the graph of some partial function acting from R into R;

(3) Z is a Ao-thick subset of the plane R x R, where Ay denotes the
standard two-dimensional Lebesgue measure on R x R;

(4) for any Borel mapping ¢ : R — R, the intersection of Z with the
graph of ¢ has cardinality strictly less than the cardinality of the continuum
c.

We denote by ® the characteristic function of the above-mentioned set Z.
Then, obviously, @ is a Lebesgue nonmeasurable function and, furthermore,
if [R]<°¢ C dom(}\), then @ is sup-measurable as well.

Now, starting with the function ® described above, we wish to consider
an ordinary differential equation

y = W(x,y)

with a Lebesgue nonmeasurable right-hand side ¥, and we are going to show
that, in some situations, it is possible to obtain the existence and uniqueness
of a solution of this equation (for any initial condition).

First of all, we need to determine the class of functions to which a so-
lution must belong. It is natural to take the class AC;(R) consisting of all
locally absolutely continuous real-valued functions on R. In other words,
¥ € AC|(R) if and only if, for each point z € R, there exists a neighbor-
hood V(z) of x such that the restriction 1|V (z) is absolutely continuous.
Another characterization of locally absolutely continuous functions on R is
the following: a function ¢ belongs to AC;(R) if and only if there exists a
Lebesgue measurable function f : R — R such that f is locally integrable
and

bla) = /0 " Ht)dt 4+ (0)

for any point =z € R.
Let ¥ be a mapping acting from R x R into R, and let us fix a point
(z0,90) € R x R. We say that the corresponding Cauchy problem

Y =9(r,y)  (y(zo) = yo)

has a unique solution (in the class AC;(R)) if there exists a unique function
1 € AC(R) satistying the relations

(a) ¥'(x) = ¥(x,¢(x)) for almost all (with respect to the Lebesgue
measure A) points z € R;;
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(b) ¥(z0) = yo.

For example, if our mapping ¥ is bounded, Lebesgue measurable with
respect to x, and satisfies locally the Lipschitz condition with respect to
y, then, for each (zg,y0) € R x R, the corresponding Cauchy problem
has a unique solution. The reader can easily verify this fact by using the
standard argument. Notice that, in this example, ¥ is necessarily Lebesgue
measurable and sup-measurable (cf. Exercise 2 from Chapter 19). Notice
also that an analogue of Theorem 1 holds true for a certain class of Banach
spaces consisting of mappings acting from R xR into R, which are Lebesgue
measurable with respect to x and continuous with respect to y.

The next statement shows that the existence and uniqueness of a solution
can be fulfilled even for some ordinary differential equations whose right-
hand sides are extremely bad, e.g., are nonmeasurable in the Lebesgue sense.

Theorem 2. There exists a Lebesque nonmeasurable mapping
v : RxR—-R
such that the Cauchy problem

y'=(x,y)  (y(@o) =yo)
has a unique solution for any point (xg,y0) € R x R.
Proof. Let Z be the subset of R x R, constructed in Chapter 19 (see

Theorem 2 therein). Denote by ® the characteristic function of Z and fix a
real number ¢t. Further, put

U(x,y)=P(z,y)+t (xR, yeR).

We assert that U is the required mapping. Indeed, ¥ is Lebesgue non-
measurable because ® is Lebesgue nonmeasurable. Let now (z¢, o) be an
arbitrary point of the plane R x R. Consider a function ¢ : R — R defined
by the formula

Y(x) =tz + (yo —two) (z €R).
The graph of this function is a straight line, so it has at most two common
points with the set Z. Consequently, the function

U, : R>R

is equal to ¢ for almost all (with respect to the Lebesgue measure \) points
from R. We also have ¢/(x) = ¢ for all + € R. In other words, ¥ is a
solution of the Cauchy problem

y = U(z,y) (y(zo) = yo)-
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It remains to show that ¢ is a unique solution from the class AC;(R).
For this purpose, let us take an arbitrary solution ¢ of the same Cauchy
problem, belonging to AC;(R). Then, for almost all points = € R, we have
the equality

¢'(z) = ®(z, ¢(x)) + .
It immediately follows from this equality that the function ®, is measurable
in the Lebesgue sense. But, as we know,

card({r € R : ®4(x) #0}) < c.

So we obtain that ®4 is equivalent to zero and hence ¢'(x) = ¢ for almost
all x € R. Therefore, we can conclude that

d(x) =tz + (yo —txzo) (x € R).
This completes the proof of Theorem 2.

Remark 3. The preceding theorem was proved within ZFC theory. In
this connection, let us stress once more that the function ¥ of Theorem 2 is
Lebesgue nonmeasurable and, under a certain set-theoretical hypothesis, is
also sup-measurable (hence weakly sup-measurable). At the same time, we
already know that it is impossible to establish in ZFC theory the existence
of a sup-measurable mapping which is not measurable in the Lebesgue sense
(recall that this result is due to Roslanowski and Shelah [218]).

Now, we are going to demonstrate that, under the set-theoretical as-
sumption
[R]<¢ C dom(\),

Theorem 1 of Orlicz can be generalized to Banach spaces of mappings acting

from R x R into R, essentially larger than the classical space C,(R xR) (no-

tice that all spaces of real-valued bounded mappings considered in this chap-

ter are assumed to be equipped with the norm of uniform convergence).
More precisely, we can formulate and prove the next result.

Theorem 3. Suppose that [R]<¢ C dom(\). Then there exists a Banach
space By of mappings acting from R x R into R, satisfying the following
relations:

(1) Cb(R X R) C By;

(2) there are sup-measurable but Lebesgue nonmeasurable functions be-
longing to By;

(3) the analogue of Theorem 1 holds true for By, i.e., the family of all
functions ¥ € By such that the ordinary differential equation

Y =U(z,y)
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has a unique solution for any initial condition y(xg) = yo is an everywhere
dense Gs-subset of By.

Proof. Let & = ®; be again the characteristic function of the set Z
described in the proof of Theorem 2 from Chapter 19. Obviously, ® does
not belong to the vector space Cy(R x R). Denote by By the vector space
of functions generated by the set {®¢} U Cy(R x R). Clearly, each function
¥ belonging to By can be represented in the form

U =0 + 1P,

where ¥y € Cp(R x R) and ¢; € R. Moreover, because By is the direct sum
of the vector spaces Cp(R x R) and {t®y : ¢t € R}, such a representation
is unique. We equip By with the norm of uniform convergence. Taking
account of the fact that ®q is Lebesgue nonmeasurable, we may write

dist(®g, Cy(R x R)) > 0.

In other words, By can be regarded as a direct topological sum of the two
Banach spaces Cp(R x R) and {t®; : ¢ € R}. Consequently, we may
identify By with the product space Cp(R x R) x R.

Let now ¥; be an arbitrary function from C,(R x R) such that the
corresponding ordinary differential equation

Y =Vy(z,y)

has a unique solution for any initial condition y(zo) = yo. Then it is not
difficult to check (by using the properties of our function ®() that, for each
real number ¢, the ordinary differential equation

Y =Vi(2,y) + t1Po(z,y)

has also a unique solution for any initial condition y(xg) = yo. Conversely,
if a function
U =0 +1Pg

from the space By (where ¥; € Ch(R x R)) is such that the ordinary
differential equation

Y =U(z,y)

possesses a unique solution for every initial condition, then the ordinary
differential equation

Y =Vy(z,y)

possesses a unique solution for every initial condition, too.
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Let us recall that the symbol U denotes (in this chapter) the family
of all functions ¥y from Cy(R x R) such that the differential equation
y' = Uq(x,y) has a unique solution for any initial condition. Denote now
by V the analogous family for the space By, i.e., let V' be the family of all
functions ¥ from By such that the differential equation 3y’ = ¥(x,y) has
a unique solution for any initial condition. Then, taking account of the
preceding argument, we can assert that

V=U+{tdy : tcR}.

According to Theorem 1, U is an everywhere dense Gs-subset of the Banach
space Cp(R x R), so we easily conclude that V' is an everywhere dense Gs-
subset of the Banach space By. Theorem 3 has thus been proved.

Remark 4. Let B be a Banach space of bounded sup-measurable map-
pings, for which the analogue of Theorem 1 is valid, i.e., the family of all
¥ € B such that the differential equation ' = ¥(z, y) has a unique solution
for any initial condition y(x¢) = yo is an everywhere dense Gs-subset of B.
It is not difficult to see that the class of all such Banach spaces B is suffi-
ciently wide. In particular, it follows from Theorem 3 that there is a space
B belonging to this class and containing a Lebesgue nonmeasurable map-
ping. In this connection, it would be interesting to obtain a characterization
(description) of the above-mentioned class of Banach spaces.

Finally, we would like to point out once more that some logical and set-
theoretical aspects of the classical Cauchy—Peano theorem on the existence
of solutions of ordinary differential equations are discussed in the paper by
Simpson [252].

EXERCISES
1*. Let W be a nonempty open subset of the plane R x R and let
o: W =R

be a function. Fix a point (xg,y0) € W. Recall that a differentiable function
f : Jt1,t2[ — R is a (local) solution of the ordinary differential equation

y =2y  (y(xo) =1yo)
if xg € Jt1,t2], the graph of f is contained in W and

flxo) =yo, f'(x) =@z, f(x)) (v € Jir,ta]).
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In this case, one says that f is a solution of the Cauchy problem for the
given function ® and for the initial condition (z¢,yo) € W.

The Peano theorem states that if ® is continuous on W, then a solution
always exists for any initial condition from W.

Demonstrate that this theorem is provable within ZF theory.

Remark 5. In connection with this exercise, see also the paper by
Simpson [252] where some more precise results are presented.

2. Give an example of a function ® from the space Cp,(R x R), for which
there exists an initial condition (zg, yo) € RxR such that the corresponding
Cauchy problem

y =2,y  (y(zo) = yo)
possesses at least two distinct solutions.

3*. Prove that the analogue of Theorem 1 remains true for any Banach
space E of bounded mappings acting from R x R into R, for which there
exists an everywhere dense set D C FE such that each function from D is
Lebesgue measurable with respect to z and satisfies locally the Lipschitz
condition with respect to y.

4. Let n be an arbitrary natural number and let
apz™ + a1z Vo ap_1x + an

be a polynomial of degree n (over the field R).

Show that there exists a mapping ¥ : RxR — R satisfying the following
relations:

(a) ¥ is nonmeasurable in the Lebesgue sense;

(b) for any initial condition (zo,y0) € R x R, the differential equation

Y =V(z,y)

has a unique solution ¢ with ¥ (z) = yo;
(c) all solutions 1 of the above-mentioned differential equation are of
the form

¥(z) = apx™ + arz" t+ ..+ ap 1z +a  (z€R),

where a € R.

5. By assuming the hypothesis [R]<¢ C dom()), give an example of
a Banach space B; of functions acting from R x R into R, satisfying the
following four relations:
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(1) Cb(R X R) C By;

(2) there are Lebesgue measurable sup-measurable discontinuous func-
tions belonging to Bj;

(3) there are Lebesgue nonmeasurable sup-measurable functions belong-
ing to By;

(4) the analogue of Theorem 1 holds true for Bj.
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Chapter 22
Nondifferentiable functions from the point of
view of category and measure

In some preceding sections of this book we were concerned with various
continuous but nondifferentiable functions acting from R into R (see, e.g.,
Chapters 0 and 7). In the present chapter, we wish to discuss one general
approach to such functions from the viewpoint of category and measure.
Briefly speaking, our goal is to demonstrate that, for a given generalized
notion of derivative (introduced within ZF & DC theory), the set of real-
valued continuous nondifferentiable functions (with respect to this notion)
turns out to be sufficiently large.

We begin with an approach based on the concept of Baire category.
More precisely, it is based on the important theorem of Kuratowski and
Ulam from general topology (for the formulation and proof of this theo-
rem see, e.g., [149], [202], or Chapter 18 of the present book). We have
already mentioned that the Kuratowski-Ulam theorem can be interpreted
as a reasonable purely topological analogue of the classical Fubini theorem
from measure theory. It is commonly known that the Fubini theorem is
fundamental for all of measure theory. Moreover, this theorem has many
applications in real analysis, probability theory, and other fields of mathe-
matics. Also, it is well known that the Kuratowski—Ulam theorem possesses
a number of nontrivial applications in general topology and mathematical
analysis (some of them are pointed out in [149] and [202]).

In our further considerations, the main role is played by the following
statement.

Theorem 1. Let Fy and Eo be any two topological spaces with countable
bases (or, more generally, with countable w-bases) and let E3 be a topological
space. Let Z be a subset of the product space E1 X Fo. Suppose that a certain
mapping © : Z — FEs is given and satisfies these two conditions:

(1) the partial function ® acting from the topological space Ey X Es into
the topological space E3 has the Baire property, i.e., for any open set' V' from

343
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Ej3, the pre-image ®~1(V') has the Baire property in Ey X Ea;
(2) for almost all (in the sense of category) points x € Ey, the domain
of the partial mapping ®(x,.) given by

O(z,.)(y) = @(z,y)

s a first category set in the space Es.

Then the following relations hold:

(a) Z is a first category subset of the product space Ey x Es;

(b) for almost all (in the sense of category) points y € FEa, the set
{z : (x,y) € dom(®)} is of first category in the space Ei; roughly speak-
ing, almost each point y € Ey is almost singular with respect to the partial
mapping @ (., y).

Proof. The argument leading to the required result is very simple.
Indeed, according to the Kuratowski-Ulam theorem, relation (a) implies
relation (b). Therefore, it suffices to establish the validity of relation (a).
By virtue of condition (1), the partial function ® has the Baire property, so
the set Z = ®~1(FEj3) has the Baire property in the product space E; x Es.
Using condition (2) and the Kuratowski—Ulam theorem once more, we finish
the proof.

In connection with Theorem 1, the natural question arises: how can
condition (2) be checked for a concrete partial mapping ®?

The following situation can be frequently met in mathematical analysis
and it will be crucial for us in the sequel. Suppose that F, is a Polish
topological vector space, Fs3 is a topological vector space with a countable
base, and suppose that our partial mapping ® satisfies condition (1) and
the next condition:

(2") for almost each (in the sense of category) point # € Ey, the partial
mapping ®(x,.) is linear and discontinuous on its domain.

Then it can be shown that ® satisfies condition (2), as well. Indeed, for
almost all points x € F7, the function ®(x,.) has the Baire property and is
linear and discontinuous on the vector space

Z(x) ={y: (v,y) € Z}.

Let us prove that, for the points = indicated above, the set Z(x) is of first
category in the space Fs. Suppose otherwise, i.e., suppose that Z(x) is
a second category set with the Baire property. Then we may apply to
Z(x) the well-known Banach-Kuratowski—Pettis theorem from the theory
of topological groups (see, for example, [107], [149] or Exercise 1 of Chapter
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10). This theorem is a topological analogue of the classical Steinhaus prop-
erty of Lebesgue measurable sets with strictly positive measure. Namely,
according to this theorem, the set

Zx)—Z(x)={y—2z : ye Z(zx), z € Z(z)}

contains a nonempty open subset of the topological vector space Ey (more
precisely, the set Z(z) — Z(z) is a neighborhood of zero of E;). But since
the set Z(x) is a vector space, too, we come to the equality

Z(x) — Z(x) = Z(x)

and, finally, we obtain Z(z) = F5. Hence the function ®(x,.) is defined
on the whole Polish topological vector space Es and is linear on this space.
Now, by taking account of the fact that the function ®(x,.) has the Baire
property, it is not difficult to prove (by using the same Banach-Kuratowski—
Pettis theorem) that ®(z,.) is a continuous mapping. But this contradicts
the choice of the point z. The contradiction obtained shows us that the set
Z(x) must be of first category in the space E2. Therefore, condition (2) is
satisfied for our partial mapping ®.

Remark 1. Theorem 1 may be considered as one of the possible formal-
izations of a well-known principle in mathematical analysis that is frequently
called “the principle of condensation of singularities.” Among various works
devoted to this principle, the most famous is the classical paper of Banach
and Steinhaus [17]. Tt is easy to see that the Banach—Steinhaus principle of
condensation of singularities is closely connected with Theorem 1 and can
be obtained as a consequence of the Kuratowski—Ulam theorem. Indeed, let
us take Fy = N, where the set IN of all natural numbers is equipped with
the discrete topology, and let E5 be an arbitrary Banach space. Suppose
that E3 is also a Banach space and a double sequence of continuous linear

operators
me By — Fs (m, n e N)

is given such that, for any m € N, we have
SUPpeN [Lm,nl| = +o0.

Let us define a partial mapping ® from the product space F; X Es into the
space E3 by the following formula:

D(m,z) = limy—t00 Limn(z).

It is clear that this partial mapping has the Baire property and, for each
m € N, the partial mapping ®(m,.) is defined on a first category subset
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of the space E>. Hence the domain of the partial mapping @ is also a
first category set in the product space Ey X Es. Now, we may apply the
Kuratowski-Ulam theorem and, evidently, as a result we obtain that, for
almost all elements © € FEj, the set {m : (m,z) € dom(®)} is empty.
But, actually, this is the Banach—Steinhaus principle of condensation of
singularities.

Remark 2. The general scheme of applications of Theorem 1 is as fol-
lows. First of all, we must check that a given partial mapping ¢ has the
Baire property. Obviously, ® has this property if it is a Borel mapping or,
more generally, if it is a measurable mapping with respect to the o-algebra
generated by some family of analytic sets (such situations are typical in
modern analysis). Now, assume that our partial mapping ® of two vari-
ables has the Baire property. Then the second step is to check that the
corresponding partial mappings of one variable are defined on sets of first
category. This will be valid if F» and F3 are Polish topological vector spaces
and if, for almost all elements = € Ej, the corresponding mappings ®(z;,.)
are linear and discontinuous on their domains (notice that if the given space
FE5 is a normed vector space, then we need to check the linearity and the un-
boundedness of the corresponding partial mappings). Finally, we can apply
Theorem 1.

Below, we wish to present an application of Theorem 1 in a more concrete
situation. Namely, we will be interested in a certain type of a generalized
derivative.

Let ¢y denote the separable Banach space consisting of all real-valued
sequences converging to zero. Let R denote the real line and let [0,1] be
the closed unit interval in R. Suppose that a mapping

(]5 : [O, 1] — Co
is given. Evidently, we may write ¢ = {¢,, : n € N}, where
on:[0,1] = R (n€N).

Let us assume that the mapping ¢ satisfies the following condition: for each
point z € [0,1] and for each index n € N, the value ¢, (z) is not equal to
zero. Moreover, let us assume (without loss of generality) that

0 < ¢p(0) <1, 0> (1) > —1
for all natural numbers n. If f is a real-valued function defined on the
segment [0, 1] and a point  belongs to this segment, then the real number

[z + ¢n(z)) — f(2)

)
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is called the ¢-derivative of f at x (if this limit exists, of course). In our
further considerations, we denote the limit mentioned above by the symbol
f4(x).

Let us envisage the special case when
E,=10,1], E>;=C[0,1], E;=R.

In this case we introduce a partial mapping ® acting from the product space
FE4 x Es into the space E3 and defined by the formula

O(z, f) = fo(=).

Suppose that the original function ¢ has the Baire property. We assert that,
in such a case, the partial mapping ® has the Baire property, too. Indeed,
it suffices to observe that, for every natural number n, the two mappings

(@, f) = [z +on(@) = f2), (2, f) = ¢ulx)

have the Baire property. For the second mapping, this is obvious since the
function ¢,, has the Baire property. Further, the mapping (x, f) — f(z) is
continuous and the mapping (x, f) — f(x + ¢, (x)) can be represented as
the following superposition:

(@, f) = (2, ¢n(2), [) = (2 + ¢n(2), f) = [z + on(2)).

In this superposition the first mapping has the Baire property and the two
other mappings are continuous. Therefore, we conclude that the superposi-
tion also has the Baire property. Let us notice, by the way, that the same
result can be established in a different manner. Namely, if in the function
of two variables

(@, f) = [z + ¢u(x) — f(2)

we fix a point z, then we obtain a continuous function of one variable,
and if in the same function of two variables we fix a second variable f,
then we obtain a function of one variable having the Baire property. So
we see that, for our function of two variables, the conditions very similar
to Carathéodory’s classical conditions (i.e., the measurability with respect
to one variable and the continuity with respect to another variable) are
fulfilled. From this fact it immediately follows that our function of two
variables has the Baire property (in this connection, see also [176] where a
general problem concerning the measurability of functions of two or more
variables is investigated in detail).
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Taking the preceding remarks into account, we conclude that the partial
mapping (z, f) — f;(x) has the Baire property. Moreover, it is easy to see
that if a point x is fixed, then this partial mapping yields a linear discon-
tinuous function of one variable f. Consequently, we can apply Theorem 1
and formulate the following statement.

Theorem 2. If a mapping ¢ : [0,1] — ¢o has the Baire property, then
almost each function from the Banach space C[0,1] does not possess a ¢-
derivative almost everywhere on the segment [0, 1].

Actually, the proof of Theorem 2 is already obtained by the argument
presented above.

Remark 3. We want to point out that the standard operations used in
classical mathematical analysis are, as a rule, of projective type, i.e., these
operations are described completely by some projective sets lying in certain
Polish topological spaces. In many natural situations, it can happen that the
graph of a partial mapping ® from Theorem 1 is a projective subset of the
corresponding Polish product space. Then, according to important results
of Solovay and Martin, we must appeal to some additional set-theoretical
axioms for the validity of an appropriate version of Theorem 1. For example,
suppose that ® satisfies only condition (2) of Theorem 1, the graph of ® lies
in a Polish product space E7 x Fs x E3, and this graph is a continuous image
of the complement of an analytic subset of a Polish topological space. Then
if we wish to preserve the assertion of Theorem 1 for ®, we need the existence
of a two-valued measurable cardinal or Martin’s Axiom with the negation
of the Continuum Hypothesis. Analogously, if the graph of our partial
mapping P is a projective subset of a Polish product space, belonging to a
higher projective class, then we need the Axiom of Projective Determinacy
(PD) or a similar set-theoretical axiom (for more details, see [18], [97],
[105]). Actually, suppose that we work in the following theory:

ZF & DC & (each subset of R has the Baire property).

Then the assertion of Theorem 1 will be true for all Polish topological spaces
FE4, Es, E5 and for all partial mappings ® acting from F; x E5 into E3 and
satisfying condition (2) of this theorem. See, e.g., [113] where the theory
indicated above is applied to some questions connected with the existence
of generalized derivatives of various types. In particular, it is established
in [113] that if we work in the above-mentioned theory, then almost each
function from the space C]0,1] does not possess a generalized derivative
almost everywhere on the segment [0, 1]. Obviously, such an approach can
also be applied to special types of generalized derivatives, for instance, to
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the so-called path derivatives (for the definition and basic properties of path
derivatives, see, e.g., [36]). In addition, let us stress that the direct analogue
of the classical Banach-Mazurkiewicz theorem (which was considered in
Chapter 0) cannot be established for all generalized derivatives, since there
is (in ZF & DC theory) a certain notion of a generalized derivative having
the property that, for any continuous function f : [0,1] — R, there exists
at least one point x from the segment [0, 1], such that f is differentiable at
x in the sense of this generalized derivative (cf. [113]).

Further, the following natural question arises: does there exist a reason-
able analogue of the above result in terms of measure theory?

In other words, does there exist a Borel diffused probability measure p on
the space C[0, 1] such that, for any generalized derivative introduced within
ZF & DC theory, almost all (with respect to p) functions from C[0, 1] are
not differentiable, in the sense of this derivative, at almost all (with respect
to A) points of [0, 1]?

At the present time, this question remains open.

Here we give a construction of the classical Wiener measure p,, on C'0, 1]
and demonstrate that, for the derivative in the usual sense, u,, yields a
positive answer to this question. We would like to recall that historically the
Wiener measure appeared as a certain mathematical model of the Brownian
motion (for an interesting survey of this phenomenon, see, e.g., [28] and,
especially, [162]).

Notice that the construction of Wiener’s measure is not easy and needs
a number of auxiliary facts and statements. By the way, these facts and
statements turn out to be very useful for the general theory of stochastic
processes.

To begin, we first of all wish to recall some simple notions from proba-
bility theory and Kolmogorov’s celebrated theorem on mutually consistent
finite-dimensional probability distributions.

Let E be a ground (base) set, let S be a o-algebra of subsets of E,
and let © be a probability measure on S. So we are dealing with the basic
probability space (E,S,u). In our further constructions we assume, as a
rule, that p is a complete measure. This does not restrict the generality of
our considerations, because we can always replace p by its completion.

Let f be a partial function acting from E into R. We say that f is a
random variable if f is measurable with respect to the o-algebra S (i.e., for
any open set U C R, the pre-image f~1(U) belongs to S) and the equality
w(E\ dom(f)) = 0 holds true.

For any random variable f, we may define the Borel probability measure
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w1y on R, putting
pe(X) = p(f7H(X)) (X € BR)).

The measure pf is usually called the probability distribution of a random
variable f. Actually, the measure 17 is defined in such a way that it becomes
the homomorphic image of the measure p under the homomorphism f, so
one may write py = po f1.

Obviously, ps is uniquely determined by the function Fy : R — [0,1]
such that

Fi@)=p{e€ B : f(e)<a}) (z€R).

This function is also called the distribution of f. It is increasing and satisfies
the following three relations:

(a) limys oo F () = 0:

(b) iy oo Fy (1) = 1

(¢) (Vz € R)(limy—,,— Fy(t) = Fy(x)), i.e., the function F is continuous
from the left.

Let (E,S, ) be again a probability space and let f : E — R be a
random variable.

We recall that [}, f(e)du(e) denotes the (mathematical) expectation of
f, of course, under the assumption that this integral exists. We also recall

the simple formula
[ feute) = [ adryo).
E R

More generally, for any Borel function ¢ : R — R, we have the equality

/E o(f(e))du(e) = /R 6(x)dFy (2)

under the assumption that the corresponding integrals exist.

In many cases, it may happen that the distribution p¢ of a random
variable f can be defined with the aid of its density. In this connection, we
recall that a Lebesgue measurable function

pr : R—[0,+00]

is a density of s (of Fy) if, for each Borel set X C R, one has

s (X) = /X py(z)da,
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This means that the measure 117 is absolutely continuous with respect to the
Lebesgue measure A on R. Evidently, any two densities of ;1 are equivalent
with respect to A. In addition, if p; exists, then one can write

| t@dute) = [ apy(oyts

and, more generally,

/E o(f(e))dpu(e) = /R o)y (2)da

for every Borel function ¢ : R — R such that the corresponding integrals
exist.

The most standard example of a probability distribution is the normal
(or Gaussian) distribution. For the real line R, the density of the so-called
centered normal distribution is given by the formula

prlx) = (271')71/2(l/cr)exp(—:rQ/ZaQ) (x € R)

where o > 0 is a real constant. It can easily be checked in this case that

[ P = [ apsa)n = o

Taking the derivative (with respect to a parameter o) in the last equality,
we obtain

46 e) = 1'4 X )axr = 0'4
[Efudu() /R py(@)de = do*,

where d is some strictly positive constant whose precise value is not inter-
esting for us at this moment.

We now wish to recall Kolmogorov’s theorem on the existence of a prob-
ability measure with given finite-dimensional distributions (see, e.g., [28],
[60], [196], [212]). This theorem plays the fundamental role in the theory of
stochastic processes.

Let T be an arbitrary set of indices. Consider a family {R; : t € T}
where, for each index ¢t € T', the set R; coincides with the real line R.

Suppose that, for any finite set 7 = {t1,...,t,} C T, a Borel probability
measure u, on the product space

R-,— = Rt1 X ..o X Rtn
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is given in such a way that the entire family {p, : 7 € [T]<“} of probability
measures is consistent, i.e., for any two finite subsets 7 and 7" of T such
that T C 7/, we have the equality

— -1
Hr = Hrr OPTor oy

where pry, : Ry — Ry denotes the canonical projection from R,/ onto
R,. Further, consider the product space

R" =[] R

teT

with the o-algebra S generated by the family of mappings {pr, : t € T}
where, for each index ¢ € T, the mapping pr, : RT — R, coincides with
the canonical projection from R” onto R;.

In other words, S is defined as the smallest o-algebra of subsets of RT,
such that all mappings pr, (¢t € T') are measurable with respect to S. This &
is also frequently called the cylindrical o-algebra in the space R”, generated
by the family of linear functionals {pr, : ¢t € T'}.

Kolmogorov’s extension theorem states that there exists a unique proba-
bility measure yi7 defined on the cylindrical o-algebra S of R” and satisfying
the relations

pr =propry’ (1 €[T]),

where, for each finite set 7 C T, the mapping pry, : R” — R, is the
canonical projection from R” onto R,.

The original measures u, are usually called the finite-dimensional dis-
tributions of ur.

The proof of the Kolmogorov theorem is not very difficult. Indeed,
using the consistency conditions, we first define the functional pr on the
cylindrical algebra (consisting of all finite unions of elementary subsets of
R7T) in such a manner that the equalities

[ir = pr © Py’

would be fulfilled for all finite sets 7 C 7. Then we have to show that this
functional is countably additive on the above-mentioned algebra. This is
not hard because all finite-dimensional spaces R, are Radon, i.e., for any
Borel set X C R, and for each € > 0, there exists a compact set K C X such
that p, (X \ K) < e. Finally, utilizing the classical Carathéodory theorem,
we can extend our functional p7 onto the whole cylindrical o-algebra S (for
details, see, e.g., [28], [196] or [212]).



“K29544” — 2017/8/24

NONDIFFERENTIABLE FUNCTIONS 353

Remark 4. There are various generalizations of Kolmogorov’s theo-
rem. For example, this theorem may be regarded as a particular case of
the statement asserting the existence of a projective limit of a given pro-
jective system of Radon probability measures. Furthermore, there are some
abstract versions of Kolmogorov’s theorem in terms of the so-called com-
pact classes of sets introduced by Marczewski. For more details, see again
(28], [196], [212]. Tt is interesting to notice that, by using some generalized
version of Kolmogorov’s theorem, the well-known Riesz theorem concern-
ing representations of all continuous linear functionals on the space C'(K),
where K is a compact topological space, can be deduced.

For our further purposes, we need only the special case of Kolmogorov’s
theorem when T = [0, 1]. Let us fix a finite set

7= {t1, ...t} C [0,1]\ {0}.
Clearly, we may suppose that 0 < ¢; < ... < t,. Define a Borel probability

measure i, on R, by the formula

wr(X) = /XpT(xl, oy p)dxy.dr, (X € B(R;)),

where the density p, satisfies the relation
Pr(@1, ey n) = (21) T2 (41 (ty — t1) oo (b — tn1)) "2

exp((—1/2) (@1 /t1 + (w2 — 21)*/(t2 = t1) + .. + (@0 — 20=1)*/(tn — tn-1)))

for all points (z1,...,2,) € R,. If 7 is a finite subset of [0, 1] whose minimal
element coincides with 0, then we put

Wy = fo @ Hr\{0}>

where 119 is the Borel probability measure on Ry concentrated at the origin of
Ry (the so-called Dirac measure). It is not difficult to check the consistency
of the family of probability measures

{pr : 7 is a finite subset of [0,1]}

(see Exercise 9 of this chapter). Applying Kolmogorov’s extension theo-
rem to this family of measures, we get the probability measure f,, on the
product space RI%!. We shall demonstrate below that the latter measure
canonically induces the required Wiener measure on the classical Banach
space C[0,1] € RI® (in this connection, notice that the initial measure i,
also is called the Wiener measure on the product space R[O’l]).
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In order to obtain the main result of this chapter, we need some simple
but important notions from the general theory of stochastic processes.

Let (E,S, 1) be a space endowed with a probability measure and let T'
be a set of indices (parameters).

We say that a partial function of two variables H : E x T — R is a
stochastic (random) process if all partial functions

H(,t) : ESR (teT)

are random variables on the basic probability space (F,S, ).

In this case, for any e € E, the partial function H(e,:) : T — R is
called the trajectory of a given process H, corresponding to e.

Suppose that T is equipped with a o-algebra S’ of its subsets, i.e., the
pair (T, 8’) turns out to be a measurable space.

We say that a stochastic process H is measurable if H (regarded as
a partial function on E x T') is measurable with respect to the product
o-algebra of S and §’.

Further, suppose that some two stochastic processes H and G are given
on B xT.

We say that they are stochastically equivalent if, for each t € T, the
random variables H(-,t) and G(-,t) are equivalent (i.e., coincide almost
everywhere with respect to u).

Stochastically equivalent processes have very similar properties and, as
a rule, are identified. However, in certain problems of probability theory
(e.g., in those where special features of trajectories of a given process play
an essential role) such an identification turns out to be useless.

Assume now that a set T of parameters is a topological space.

We say that a stochastic process H : E x T — R is stochastically
continuous at a point tg € T' if, for each real € > 0, we have

limy s pu({e € E 1 |H(e,t) — H(e,to)| >¢€}) = 0.

Furthermore, we say that a process H is stochastically continuous if H is
stochastically continuous at all points t € T

Notice that if H; and Hs are any two stochastically equivalent processes,
then H; is stochastically continuous if and only if Hs is stochastically con-
tinuous.

Lemma 1. Let T = [0, 1] be equipped with the usual Fuclidean topology
and let H : E xT — R be a stochastic process. Then the following two
conditions are equivalent:

(1) H s stochastically continuous;
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(2) for any real € > 0, we have

limgo18Upier per i—v<at({e € Bt [H(e,t) — H(e,t')] > e}) = 0.

Proof. Suppose that condition (1) is fulfilled. Fix ¢ > 0 and ¢ > 0. For
each t € T, there exists an open neighborhood V() of ¢ such that

suppeypmi({e € E : [H(e,t') — H(e,t)| > /2}) < 6/2.

The family {V(¢) : t € T} forms an open covering of T' = [0, 1]. Because
[0,1] is compact, there exists a Lebesgue number d > 0 for this covering,
i.e., d has the property that any subinterval of [0,1] with diameter 2d is
contained in one of the sets of the covering. Consequently, if

teT, teT, |t-t]|<d,
then t' € ]t — d,t 4 d[ and, for some r € T, we get
Jt—dt+d cV(r), teV(r), t'eV(r).
Thus, for almost all e € E, we may write
{e : |H(e,t') — H(e,t)| >} C
{e : |H(e,t')— H(e,r)| >¢/2}U{e : |H(e,t)— H(e,r)| >e/2}
and, taking into account the definition of V(r), we obtain
pw{e€ E : |H(e,t')— H(e,t)| >¢e}) <d/2+6/2=04.

This establishes the implication (1) = (2). Notice now that the converse
implication (2) = (1) is trivial, and the lemma has thus been proved.

The simple result presented in Exercise 13 and describing some sufficient
condition for stochastic continuity can directly be applied to the Wiener
measure [, introduced above.

Namely, consider the probability space (R[O’l] ,S, w) and the stochastic
process

W ROUXx[0,1]] - R

canonically associated with p,, and defined by the formula

W(,t) =pr, (t €[0,1)).
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In particular, we see that dom(W) = RI%! x [0,1]. Choose any two points
t1 and t5 from [0, 1] such that 0 < ¢; < t5. According to the definition of p,,,
the two-dimensional distribution of the random vector (W (-,t1), W (-, t2)) is
given by the corresponding density

Ptity - R’ =R
where, for all (71, 72) € R?, we have
ptl,tg (xlva) -

(1/2m)(t1 (b2 — 1) ™ Pexp((=1/2) (@ /tr + (22 — 21)*/ (B2 — 11)))-
Consider the random variable W (-, 1) — W (-,t2). It is easy to see that the
density p : R — R of this variable is defined by the formula

p(x) = 27 (t2 — t1)) Y ?exp(—2?/2(t2 = t1))  (z € R).

Indeed, this immediately follows from the general fact stating that if (f1, f2)
is a random vector whose density of distribution is ¢, f,) : R* = R, then
the density of distribution of fi — f is ¢f,—f, : R = R, where

4 gy () = /R W@t updy  (zeR).

Now, if ¢t and ¢’ are any two points from [0, 1], we may write

po({e € RIOU - [Wi(e,t) — Wi(e,t')| >e}) <

(1/2) [ (W (et) = Wert)Pdpate) = |t = 1/

This shows us that the process W is stochastically continuous.

W is usually called the standard Wiener process. Let us remark that W
may be regarded as a canonical example of a Gaussian process (for further
information about Gaussian processes, see, e.g., [39], [60], [196], and [212]).

Let us return to a general probability space (E,S, u) and assume that
T is a set of parameters equipped with some o-algebra S’ of its subsets.
Consider two stochastic processes

H: ExT—=R, G : ExT—R.

We shall say that G is a measurable modification of H if the following
two conditions are fulfilled:
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(a) H and G are stochastically equivalent;

(b) G is a measurable process, i.e., G regarded as a partial function acting
from E x T into R is measurable with respect to the product o-algebra of
S and §'.

In particular, if (7,S’,v) is a probability space and G is a measurable
modification of H, then we also say that G is a (1 ® v)-measurable mod-
ification of H. But, in various cases, it is more convenient to define a
(1 ® v)-measurable modification of H as a stochastically equivalent process
measurable with respect to the completion of the product measure p ® v.

Suppose that a set T of parameters is a topological space.

We shall say that a stochastic process H : E x T' — R is separable if
there are a p-measure zero set A C E and a countable set Q C T, such that,
for any element e € E'\ A and for any point ¢ € dom(H (e, -)), there exists
a sequence {t, : n € N} C @ Ndom(H (e,-)) converging to ¢ and having
the property

lim,, oo H (e, t,) = H(e,t).

From this definition follows at once that @ is everywhere dense in T', so T’
is separable (as a topological space).
The above-mentioned set @ is called a set of separability of H.

Lemma 2. Let T coincide with the unit segment [0, 1] equipped with the
standard Lebesgue measure \, and let H = {H(-,t) : t € T} be a stochasti-
cally continuous process. Then there exists a process G = {G(-,t) : t € T}
satisfying these four relations:

(1) H and G are stochastically equivalent;

(2) G is measurable;

(3) G is separable and one of its sets of separability coincides with

Q={k/2" : ke N, meN, k/2m <1};
(4) there exists a p-measurable set E' with pn(E') = 1 such that, for any
point t € Q, we have H(-,t)|E' = G(-,t)|E".

In particular, G turns out to be a measurable separable modification of
the stochastic process H.

Proof. In view of Lemma 1, for each real ¢ > 0, we can write
limg 04 SUPyer e i—vj<a #({e € E ¢ [H(e,t) — H(e,t')] > e}) = 0.
Consequently, for any integer n > 0, there exists a finite family of reals

0=1t5 <t} < ... <t =1
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belonging to @ and satisfying the conditions
(a) the length of each segment [t} ¢} ] is less than 1/n;
(b) if t and ' belong to some segment [}, ¢}, ], then

u{ee E : |H(e,t) — H(e,t')] > 1/n}) < 1/2".
Moreover, we may choose the above-mentioned families
Qu=1{t7 + i =01, k(n)}

in such a manner that the following conditions would be fulfilled, too:

(c) for any n € N\ {0}, the set @,, is contained in the set Qy41;

(d) Q@=U{Q, : neN, n>0}.

Now, let us put ' = N{dom(H(-,t)) : t € Q}. Obviously, we have the
equality p(E’) = 1. Further, for each integer n > 0, define a function

G, : E'x[0,1] =R
by the relations
Gn(eat) = H(eut?) (t € [ ?7 ?—i—l[)’

Gn(e,1) = H(e,1).

Evidently, the partial function G,, is measurable with respect to the product
o-algebra of S and B([0,1]). Furthermore, the series

Z p({e € E'ndom(H (-, t)) : |H(e,t) — Gn(e,t)| > 1/n})

is convergent for any point ¢ € [0, 1]. Hence, for each ¢ € [0, 1], we get
limy, 100 Gr (-, t) = H(-,t)
almost everywhere in F (with respect to p, of course). Let us put
G(e,t) = limsup,,_,, . Gn(e,t)

for all those pairs (e,t) € E' x T for which the above-mentioned limsup does
exist. In this way, we obtain a partial mapping G: E x T — R.

The definition of G implies at once that GG is a measurable stochastic
process stochastically equivalent to H and, for any point ¢ € @), we have

G(-,t)|E' = H(-,t)|E".
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Let now t be an arbitrary point from [0,1] \ @. Then there exists an
increasing sequence {tj,,, : n € N, n >0} C [0,1] such that
In virtue of the definition of G, we easily obtain

Ge,t) € cl({G(e, t](,,)) + n € N\{0}})

for any point e € E' Ndom(G(-,t)). This completes the proof of the lemma.

Remark 5. The process G of Lemma 2 is usually called a separable
modification of the original process H. Notice that the existence of a sep-
arable modification of a given process can be established in a much more
general situation than in that described by Lemma 2. For our further pur-
poses, this lemma is completely sufficient. More deep results may be found
in [196] and [212]. It is interesting to mention here that the most general
theorem concerning the existence of a separable modification of a stochastic
process essentially relies on the notion of a von Neumann topology (mul-
tiplicative lifting). For details, see, e.g., [212] where such an approach is
developed.

Lemma 3. Let (ay)nen and (Bn)nen be two sequences of strictly posi-
tive real numbers, such that

Zan<+oo, Zﬁn<+oo,

neN neN

and let {f, : n € N} be a sequence of random variables on (E,S, 1) satis-
fying the relations

p{e€ B ¢ |fule)) > an}) < B (n€N).

Then there exists a p-measure zero set A C E such that, for any point
e € E\ A, the series ), . | fn(e)| is convergent.

Proof. For each natural number n, let us denote
A, ={e€ E : |fule)| > an}.
Then, according to our assumption,

wAn) <Bn (n€N).
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Let us put

A= ﬁnGN(Ufn6N,7n>n147n)-
Then we obviously have p(A) = 0. Take any point e from E \ A. There
exists a natural number k for which e € Upen,m>ktAm. This means that,

for every integer m > k, the inequality |f,(e)| < au, is fulfilled. Hence the
series ) n | fn(€)] is convergent, and the proof is completed.

Lemma 4. Let H be a stochastic process such that dom(H) = E x [0, 1]
and

/ |H(,t+’l‘)—H(,t>|4d}L§dT2
E

forallt € [0,1] and t+r € [0, 1], where d > 0 is some constant. Then there
exists a stochastic process G satisfying these five relations:

(1) G and H are stochastically equivalent;

(2) G is measurable;

(3) G is separable with the set of separability

Q={k/2™ : keN, meN, k/2m <1};

(4) for any point t € Q, we have H(-,t) = G(-,t);
(5) almost all (with respect to p) trajectories of G are continuous real-
valued functions defined on the whole segment [0, 1].

Proof. First of all, we may write
p({e € B« |H(e,t+r) = H(e,t)] > [r|*/°}) < (|r[~*%)dr? = d|r|*/®,

for any ¢ € [0,1] and ¢ + r € [0,1]. This immediately implies that H is
stochastically continuous. Applying Lemma 2, we can find a process

G : Ex[0,]]=-R

satisfying relations (1)—(4). Indeed, relations (1)—(3) are fulfilled by virtue
of Lemma 2, and relation (4) is valid because of dom(H) = E x [0,1]. Let
us denote

Py = suPg<fcam |G- (K +1)/2™) = G( k/2™)],

where k and m are assumed to be natural numbers. Obviously, ®,, is a
random variable. Furthermore, we have

p{e€ E : ®,(e) >27™/%)) <
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Z p{e€e B : |G(e,(k+1)/2™) — G(e, k/2™)| > 2_m/5})
0<k<2m

< 2md2—6m/5 _ d2—m/5'

In view of Lemma 3, the series ), @y, is convergent almost everywhere
in E, i.e., there exists a y-measure zero set A such that

Z D, (e) < 400

meN

for all elements e € E\ A. Now, we fix n € N and readily observe that if
t €[0,1], ¢ € [0,1] and |t — ¢'| < 27", then, for some integer k > 0, the
rational number k/2™ is less than or equal to 1 and

[t —k/2"| < 1/2", |t —k/2"] < 1/2™.
Evidently,
G(,t) = G, ) < IG(, 1) = G(,k/2") + G, 1) — G(, k/2").

If, in addition, t € @ and ¢’ € Q, then it can directly be checked that

|G('7t) _G(ak/2n)| < Z Dy,

|G('7t/) _G('vk/2n)| < Z Do,
which yields the relation

|G('7t) - G('at/)| < 2( Z (I)m)'

meN, m>n

Utilizing the separability of G, we infer that there exists a p-measure zero set
B having the following property: if e is an arbitrary element from E\ (AUB)
and t and ¢ are any two points such that

t € dom(G(e,-)), t' € dom(Gle,-)), [t—1t]<1/2",

then

|G(e, t) — Gle, t")] < 2( Z ®,,(e)).

meN, m>n

But we know that, for e € B\ (AUB), the series ) ®,,(e) is convergent.
Thus, we conclude that the trajectory G(e,-) is uniformly continuous. This
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immediately implies that G(e,-) is a restriction of a continuous real-valued
function defined on [0,1]. So we may extend G to a new process in such a
way that all trajectories of this process, corresponding to the elements from
E\ (AUB), turn out to be continuous on [0, 1]. It can easily be seen that the
new process (denoted by the same symbol G) is separable and measurable
as well. Indeed, the separability of GG holds trivially and the measurability
of G follows from the fact that G is measurable with respect to e € E and
is continuous with respect to ¢ € [0,1]. Lemma 4 has thus been proved.

We now are ready to establish the following result.

Theorem 3. The Wiener measure ., induces a Borel probability mea-
sure p on the space C|0, 1], with properties analogous to the corresponding

properties of fiy.

Proof. Indeed, let us again start with the probability measure space
(RIS, 11,,) and with the standard Wiener process W = (pr,)ejo,1) for
this space. In view of the preceding lemma, there exists a process G for the
same space, such that

(1) W and G are stochastically equivalent;

(2) G is measurable;

(3) G is separable with the set of separability

Q={k/2" : keN, meN, k/2m <1},

(4) for any point t € @, we have W(-,t) = G(-, t);

(5) almost all trajectories of G are continuous real-valued functions on
[0,1].

Let B’ denote the set of all those elements e € F = RI%! for which the
trajectory G(e,-) is continuous on [0, 1]. Obviously, s, (E’) = 1. Define a
mapping ¢ : E/ — C[0, 1] by the formula

o(e) = Gle,-) (e € E).

Observe that ¢ is measurable with respect to p,, (this fact easily follows,
e.g., from the result of Exercise 6). So we can put p = p,, 0 ¢~ 1. Because
1 is a homomorphic image of p,,, we have

w(X) = (e € B : Gle,) € X})

for each Borel subset X of C[0,1]. In particular, if @ > 0 and ¢ and ¢’ are
any two points of [0, 1], then

p({f €C0,1] = [fO)—f(t)] <a}) = pu({e € E : |G(e,t)=G(e, )] < a})
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=pu({e € E : [W(e,t)— W(e,t')| < a}).
This finishes the proof of Theorem 3.

In a certain sense, we may identify p and p,,. So it will be convenient to
preserve the same notation p,, for the obtained measure p. In other words,
we consider 1, as a Borel probability measure on the space C[0,1].

At last, we are able to return to the question of the differentiability of
continuous real-valued functions on [0,1] (from the point of view of p,).
Namely, the following statement is true.

Theorem 4. Almost all (with respect to pu,) functions from C[0,1] are
nondifferentiable almost everywhere on [0,1] (with respect to \).

Proof. Let us introduce the set
D ={(f,t) € C[0,1] x [0,1] : f is differentiable at ¢}.

It can easily be checked that the set D is (p,, ® \)-measurable in the product
space C[0, 1] x [0, 1]. So, taking into account the Fubini theorem, it suffices
to show that, for each ¢ € [0, 1], the set

D, ={f € C[0,1] : f is differentiable at ¢}
is of p1,-measure zero. In order to do this, we first observe that the inclusion
Dy C Unen{f € C[0,1] = Timsupy, o4 [f(E+7) = @)/ Ir] <n}

is satisfied. Hence, it suffices for us to prove for any natural number n that
pw(Den) = 0, where

Dy ={f € C[0,1] : limsupy, o [f(t+7) = f(O)]/[r] <n}.
Further, one can easily verify that Dy, C Useq, §>0D¢.n,5, where
Dy ns = Nreq, o<lr|<sDt,n,s,r
and
Dinsr={f€Cl0,1] = 0<|r| <0, [f(t+7) = fOI/Ir] <n}.

Thus, it remains to demonstrate that fu,(Dyns) = 0. But, for every r
satisfying the inequalities 0 < |r| < 0, we may write

tw(Dinsr) = po({f € CIOA] = [f(t+7) = fF(O)] <nlr]}) <
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n|r|
(27T|7°|)_1/2/ exp(—2?/2|r|)dz =

—n|r|
n|r|/?
@n) 2 [ exp(-g?/2)dy = O],
—n|r|1/2
This immediately implies the desired result, since |r| > 0 can be chosen
arbitrarily small.

Remark 6. A more general statement obtained by Wiener and Lévy
holds true; namely, they proved that almost all (with respect to fi,,) func-
tions from C[0, 1] are nowhere differentiable on [0,1]. Briefly speaking,
almost all trajectories of the modified Wiener process are nowhere differ-
entiable on [0,1]. For extensive information concerning the relationships
between stochastic processes and Brownian motion, we refer the reader to
the fundamental monograph by Lévy [162].

Remark 7. As mentioned earlier, the standard Wiener process is a very
particular case of a Gaussian stochastic process. Gaussian processes form a
natural class of stochastic processes, which have many interesting properties
(see, e.g., [39], [196], [212], [253]) and are important from the point of view
of their numerous applications.

EXERCISES

1. Let F' be an increasing function acting from R into R and satisfying
these three relations:

(a) limy, oo F'(t) = 0;

(¢) (Vo € R)(limy—,_ F(t) = F(x)).

Show that there exist a probability space (E, S, 1) and a random variable
f: E — R such that F' = F.

2. Recall that a probability measure p is separable if the topological
weight of the metric space canonically associated with p does not exceed w
(in other words, the above-mentioned metric space is separable).

For instance, the classical Lebesgue measure A on the unit segment [0, 1]
is separable.

Verify that this fact is a trivial consequence of the following statement:
the completion of any probability measure given on a countably generated
o-algebra of sets is separable.

Show the validity of this statement.
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Check that any homomorphic image of a separable measure is separable,
too.

Give an example of a topological space T" and of a Borel probability
measure on 7' which is not separable (e.g., take as 7' the commutative
compact topological group {0,1}“1).

Remark 8. In connection with the result of Exercise 2, let us notice
that there exist nonseparable measures on the segment [0, 1] extending the
Lebesgue measure A on [0, 1]. Moreover, there are nonseparable extensions
of the standard Lebesgue probability measure on the unit circle S; which
are invariant under the group of all rotations of this circle about its center
(for more information, see, e.g., [90], [100], [112], [138], and [203]).

3. Let (E,S, 1) be a probability space and let T be a topological space
equipped with its Borel o-algebra B(T).

Any p-measurable partial mapping f : E — T satisfying the condition
w(E\ dom(f)) = 0 is usually called a T-valued random variable on E.

The Borel probability measure ;15 on T defined by the formula

pr(X) = p(f7H(X)) (X €B(T))

is called the distribution of f in T', and one writes ps = po f~1.

Show that there exist a probability space (E,S, 1), a topological space
T, and a Borel probability measure v on T, such that there is no T-valued
random variable f on E for which pf = v.

4. Let (E,S, ) be a probability space and let f be a random variable
on this space.
Prove the formula

AﬁU@mma=A¢@ﬂww

for every Borel function ¢ : R — R such that the corresponding integrals
exist.
In particular, deduce that, for every natural number n, the equality

| w@raue) = [ ears@)

holds true (if these integrals exist).

5. Check that the cylindrical o-algebra S of the topological product
space R” coincides with its Borel o-algebra if and only if card(T) < w.
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6*. Let X be a set and let {f; : i € I'} be a family of real-valued functions
defined on X. Recall that this family separates the points of X if, for any
two distinct points x and y from X, there exists an index ¢ € I such that
filz) # fi(y).

Let now X be a Polish topological space and let {f; : i € I} be a
countable family of Borel real-valued functions on X, separating the points
of X. Denote by A = S({fi : i € I}) the smallest o-algebra of subsets of X,
for which all functions f; (i € I) become measurable. Consider a mapping
f: X — R! defined by the formula

f@) = (fi(x))ier (v €X).

Observe that, since card(I) < w, the space R! is isomorphic to one of
the spaces R¥, R"™ (n € N).

Verify that

(a) f is injective and Borel;

(b) A={f1(2) : ZeBRI)}.

By using the classical theorem from descriptive set theory, stating that
the image of a Borel subset of a Polish space under an injective Borel map-
ping into a Polish space is also Borel (see [105], [149] or Chapter 0 of this
book), infer from (a) and (b) the equality A = B(X).

In particular, consider the separable Banach space C[0,1] of all contin-
uous real-valued functions on the segment [0,1] and take as I a countable
subset of [0,1] everywhere dense in [0,1]. For each index i € I, define a
mapping f; : C[0,1] — R by the formula

fi(@) = (i) (¢ € C[0,1]).

Conclude from the result presented above that A = B(CI0, 1]).
Give also a direct proof of this equality, without the aid of the mentioned
result.

7. Show that, in the formulation of Kolmogorov’s theorem, it suffices to
assume only the consistency conditions of the form p, = p o pr;,%T, where
7 and 7' are any finite subsets of T' for which

rC7, card(r'\7)=1.

8. By starting with the equality

+oo
/ exp(—az?/2)de = (27 /a)Y?  (a > 0),

— 00
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demonstrate that

+o0
[ epl-1/2)(@ 2P et o = b7 /D)o

— 00

= (2med/(c + d))'/? - exp((=1/2)((a = b)*/(c + d))),
where a, b, ¢, d are strictly positive real numbers.

9. By using the results of Exercises 7 and 8, prove the consistency of
the family of measures

{p+ : 7 is a finite subset of [0,1]},

where ., are defined after Remark 4 in this chapter.

10. Put E = T = [0,1] and equip [0, 1] with the standard Lebesgue
measure .

Give an example of a nonmeasurable stochastic process H such that
dom(H) = E x T and all trajectories H(e,-) (e € F) and all random
variables H(-,t) (t € T') belong to the first Baire class (see Chapter 2).

11. Suppose that the unit segment [0, 1] is equipped with the Lebesgue
measure .
Give an example of a measurable stochastic process H with

dom(H) = [0,1] x [0, 1],

which is stochastically continuous but almost all of its trajectories are dis-
continuous.

12. Show that Lemma 1 of this chapter holds true in a more general
situation, namely, when T is an arbitrary nonempty compact metric space.

13. Let T = [0,1] and let H : E x T — R be a stochastic process.
Suppose also that, for some real number « > 0, there exists a function
¢ : [0,1] = [0,+o0]
satisfying the following two conditions:

(1) limg—0+¢(d) = 0;
(2) for all ¢t and ¢’ from [0, 1], one has

[E \H(e,t) — He,t')|*du(e) < ot — ).
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Check that the process H is stochastically continuous.

14. Prove that if (f1, f2) is a random vector whose density of distribution
S qpy,pa) - R? — R, then the density of distribution of f; — fo is

qf—fo ¢ R — R,

where
4 gy () = /R W@t updy  (zeR).

15. Let E be an infinite-dimensional separable Hilbert space over R.

Demonstrate that E is isomorphic to the space L2[0,1] of all Lebesgue
measurable square integrable real-valued functions on the unit segment
[0, 1], equipped with the canonical inner product

1
(6,0) = / oa)(@)de (6 € Laf0, 1], 4 € La0, 1]).

As usual, identify all those functions from Ls[0, 1] which coincide almost
everywhere on [0, 1].
For each point ¢ € [0, 1], denote by f; the characteristic function (i.e.,
indicator) of the interval [0,¢] C [0, 1].
Verify that fi € L2[0,1] and that a mapping f : [0, 1] — L2[0, 1] defined
by
f6 =1 (telo)

satisfies the following three relations:
(a) f is injective and continuous;
(b) for any four points t1, ta,t3,ts4 from [0, 1] such that

t1 <to <t3g <ty

the line segments [f(¢1), f(t2)] and [f(¢3), f(t4)] in L2[0, 1] are perpendicular
to each other;

(c) f is nowhere differentiable on [0, 1].

Notice that, in view of relation (a), the set f(]0,1]) is a curve in L2[0, 1]
homeomorphic to [0, 1] (it is called the Wiener curve).

Remark 9. The last exercise shows that, for an infinite-dimensional
separable Hilbert space E, the construction of a continuous nowhere differ-
entiable function acting from [0, 1] into E is much easier than the classical
construction of a continuous nowhere differentiable function acting from
[0,1] into R (cf. also Theorem 2 of Chapter 0).
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Chapter 23
Absolute null subsets of the plane with bad
orthogonal projections

In Chapters 10 and 13 we were dealing with several kinds of “small” sub-
sets of the real line R and, more generally, with analogous subsets of an
uncountable Polish topological space F, instead of R. Among “small” sets
the so-called absolute null sets (or universal measure zero sets) are of special
interest from the point of view of topological measure theory.

In this chapter we will prove that, under Martin’s Axiom, there exists an
absolute null subset of the Euclidean plane R?, the orthogonal projections of
which on all straight lines in R? are absolutely nonmeasurable. Also, it will
be shown that a similar but substantially weaker result is valid within the
framework of ZFC set theory.

Among various set-theoretical operations commonly used in real analysis,
the standard projection operation is very important but has a somewhat un-
pleasant property. Namely, the orthogonal projection of a subset Z of the
plane R? on a straight line lying in R? may be of a much more complicated
structure than the structure of Z. There are many examples confirming this
circumstance. For instance, if Z is a Borel subset of R?, then the orthogonal
projection of Z on the real line R is, in general, a non-Borel analytic (Suslin)
subset of R, and this fact turned out to be a starting point for the emergence
and further development of classical descriptive set theory (see, e.g., [18], [23],
[37], [97], [101], [105], [149], [153], [167], [169], [198], [248]).

Also, simple examples show that the projection of a Lebesgue measurable
subset of R? may be a Lebesgue nonmeasurable set in R. In the present
chapter we consider an analogous phenomenon for absolute null subsets of
R2.

Recall that a measure p defined on some o-algebra of subsets of R (re-
spectively, of R?) is diffused or continuous if y vanishes on all singletons of R
(respectively, of R?).

According to the standard definition (see Chapter 13), a subset U of R
(respectively, of R?) is an absolute null set or universal measure zero set if,
for every o-finite continuous Borel measure p on R (respectively, on R?), the
equality p*(U) = 0 holds true, where p* denotes the outer measure canonically
associated with .

369
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Equivalently, U is an absolute null set if and only if there exists no nonzero
o-finite continuous Borel measure on U, where U is assumed to be equipped
with the induced topology.

The above definition shows that the absolute null subsets of R (of R?)
are ultimately small with respect to the class M(R) (class M(R?)) of the
completions of all nonzero o-finite continuous Borel measures on R (on R?).
In particular, these subsets are absolutely measurable with respect to the two
above-mentioned classes, i.e., are measurable with respect to any measure
belonging to M(R) (M(R?)).

There are several delicate constructions of uncountable absolute null sub-
sets of R (of R?). For more details about those constructions, see, e.g., [105],
[149], [184], [283], and Exercise 8 of the present chapter.

A subset X of the real line R is called absolutely nonmeasurable (with
respect to the class M(R)) if there exists no measure p belonging to M(R)
such that X € dom(u).

This definition shows that absolutely nonmeasurable subsets of R are ex-
tremely bad relative to the class M(R). It makes sense to notice here that
these subsets of R can be characterized in purely topological terms, as follows.

Recall that a subset B of R is a Bernstein set if, for each nonempty perfect
set P C R, the relations PN B # () and PN (R \ B) # () are satisfied.

Such a set B was first constructed by Bernstein [19] in 1908. In his ar-
gument Bernstein essentially relies on an uncountable form of the Axiom of
Choice (AC) and uses the method of transfinite recursion. Much later, it was
recognized that no countable form of AC is enough for obtaining B. The im-
portance of Bernstein sets in various topics of real analysis, general topology,
measure theory, and the theory of Boolean algebras is well known (see, e.g.,
[19], [145], [149], [192], and [202]).

Lemma 1. Let X be a subset of the real line R. The following two
assertions are equivalent:

(1) X s absolutely nonmeasurable with respect to the class M(R);

(2) X is a Bernstein set in R.

The proof of this lemma is not difficult and is left to the reader (see
Exercise 9 from Chapter 10).

Some Bernstein sets may possess additional properties of purely algebraic
nature.

Example 1. Consider the real line R as a vector space W over the field
Q of all rational numbers. Any basis of W is usually called a Hamel basis of
R, because such a basis was first constructed by Hamel in [87]. There exists
a Bernstein set in R which simultaneously is a Hamel basis of R (see, for
instance, [145] and [192]; cf. also Exercise 10 from Chapter 11).



“K29544” — 2017/8/24

ABSOLUTE NULL SETS WITH BAD PROJECTIONS 371

Example 2. Let G be a group of transformations of R with card(G) < c,
where ¢ denotes the cardinality of the continuum. There exists a Bernstein
set B C R which is almost invariant under the group GG. The latter means
that for each transformation g € G the inequality

card(BAg(B)) < c

is valid, where the symbol A denotes the operation of symmetric difference
of two sets. In particular, taking the group I' of all homotheties of R with
center 0, one obtains a Bernstein subset of R which simultaneously is almost
invariant under T'.

Lemma 1 and the previous example allow us to demonstrate the existence
of a small subset of R? whose projection on every straight line [ in R? is
absolutely nonmeasurable in [. In what follows, the symbol A\; stands for the
ordinary one-dimensional Lebesgue measure on [ and the symbol Ay stands
for the ordinary two-dimensional Lebesgue measure on R?2.

Theorem 1. There exists a set T C R? with A\o(T) = 0 such that the
orthogonal projection of T on every straight line 1 in R? is absolutely non-
measurable in [.

Proof. Take a Bernstein set X C R which is almost invariant under the
group I' (see Example 2), and in R? consider the following set:

T = (X x {0}) U ({0} x X).

This T is contained in the union of the two lines R x {0} and {0} x R, so we
trivially have A2(T) = 0. Now, let [ be a straight line in R? and let § denote
the angle between [ and R x {0}. We may assume, without loss of generality,
that [ passes through the origin (0,0) and that 0 < 6 < 7/2. It is not difficult
to verify that the orthogonal projection of T on [ is congruent to the set

T* = cos(#)X Usin(6)X C R.
By virtue of the definition of X, we have the inequalities
card((cos(0)X)AX) <c,  card((sin(f)X)AX) < c,

whence it follows that card(T*AX) < c¢. Remembering that X is a Bernstein
subset of R, we readily conclude that 7 is also a Bernstein set in R, which
completes the proof of Theorem 1.

Example 3. Let H be a Hamel basis of R which simultaneously is a
Bernstein set in R (see Example 1). We may assume, without loss of gener-
ality, that H = {he : £ < a}, where a denotes the least ordinal number of
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cardinality c. According to the definition of H, any nonzero element = € R
admits a unique representation

x = qihe, + qahe, + ...+ qnhe,,,

where n = n(z) # 0 and ¢1 = q1(z), ¢2 = ¢@(2),..., ¢gn = qn(z) are some
nonzero rational numbers, and (&1, &a, ..., &,) is a strictly increasing sequence
of ordinals, all of which are strictly less than «. Further, let us put

K' ={z e R:q,(z) > 0}.
Obviously, we may write
K'U(-K'") =R\ {0}, K'n(-K'") =0.

Moreover, since H C K’ and —H C R\ K’, we conclude that both K’ and
— K’ are Bernstein sets in R. Now, denoting

K = (K" x {0}) U ({0} x (—K")),

we infer that A2(K) = 0. At the same time, considering in R? the straight
line

l={(z,y): 2 —y =0},
we can easily deduce that the orthogonal projection of K on [ coincides with
the set 1\ {(0,0)}, so is Aj-measurable in [. This fact explains why in the
proof of Theorem 1 we appealed to the aid of an almost I'-invariant Bernstein
subset of the real line R.

The natural question arises whether it is possible to strengthen Theorem
1 and to establish the existence of an absolute null subset of R? (with respect
to the class M(R?)), the orthogonal projections of which on all straight lines
in R? are absolutely nonmeasurable in those lines. In this context, let us
immediately remark that such a generalization of Theorem 1 is not realizable
within ZFC set theory. Indeed, a model of ZFC was constructed in which
the Continuum Hypothesis (CH) fails to be true and in which all uncountable
absolute null subsets of R? have cardinalities equal to w;, where w; denotes
the least uncountable cardinal number (for more details, see [157] and [184]).
Since the cardinality of an arbitrary Bernstein set is ¢, in the above-mentioned
model of ZFC there exists no absolute null subset of R? whose orthogonal
projection on R x {0} is absolutely nonmeasurable with respect to the class
M(R).

Nevertheless, by using Martin’s Axiom (MA), it becomes possible to sub-
stantially strengthen Theorem 1 in terms of absolute null subsets of R?. For
this purpose, we need to recall the notion of a generalized Luzin set in R.

A set X C R is a generalized Luzin subset of R if card(X) = ¢ and, for
every first category set F' C R, the inequality card(F N X) < c is satisfied.
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It is well known that, under Martin’s Axiom, there exist generalized Luzin
subsets of R (see Chapter 13). In our further consideration, two generalized
Luzin sets in R with certain specific properties will play a key role.

Lemma 2. Assuming Martin’s Axiom, every generalized Luzin subset of
R is an absolute null set in R.

Lemma 3. The product of two absolute null subsets of R is an absolute
null subset of R2.

Lemmas 2 and 3 are well known, so we omit their detailed proofs here.
Actually, Lemma 3 is contained in Exercise 4 of Chapter 13 and Lemma 2 is
readily implied by the following two assertions:

(i) assuming Martin’s Axiom, any set X C R with card(X) < c¢ is an
absolute null subset of R;

(i) every o-finite Borel measure on R is concentrated on a first category
subset of R.

In connection with assertion (i), observe that it follows immediately from
Theorem 8 of Chapter 13.

In connection with assertion (ii), see [39] or [131] where a more general
result than (ii) is discussed for o-finite Borel measures on metric spaces.

Lemma 4. Under Martin’s Axiom, there exists an absolute null subset Z
of R? such that, for every straight line | in R?, the equality card(IN Z) = ¢
holds true.

Proof. Denote by a the least ordinal number of cardinality ¢ and define

{l¢ : € < a} = the family of all straight lines in R? not parallel to the
coordinate axes R x {0} and {0} x R;

{B¢ : £ < a} = the family of all those Borel subsets of R which are of first
category in R.

According to the definition of {l¢ : £ < a}, every straight line [ in R? given
by the equation

y=ar+b (aeR,beR, a#0)

belongs to {l¢ : £ < a}, and we may additionally suppose that [ occurs in
{l¢ : £ < a} continuum many times.
Now, by using the method of transfinite recursion, construct two injective
families
{ze:é<a}CR, {ys:{<a}CR.

Assume that, for an ordinal number £ < «, the partial families {z¢ : ( < £}
and {y¢ : ¢ < &} of points in R have already been determined. Consider the
line l¢. The canonical equation corresponding to this line is of the form

y:agilf—l—bg (CLgGR, ngR, CLg#O).
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Using Martin’s Axiom and keeping in mind the relation a¢ # 0, it is not
difficult to check that there exists a point 2’ € R satisfying the following two
conditions:

o' g (U{Be: ¢ <€) Ufae: ¢ <& U{yc: ¢ <&l

agt’ +be & (U{Be 1 ¢ <€) U{zc: ¢ <& U{yc: ¢ <&}
We then put z¢ = 2’ and ye = aca’ + be.
Proceeding in this manner, we obtain the required two injective a-sequences
{z¢ 1 ¢ < a} and {ye : £ < a} of points of R. Further, we define

X={ze:{<a}, Y={ye:{<a}.

It immediately follows from our construction that both X and Y are general-
ized Luzin subsets of R.

By virtue of Lemmas 2 and 3, the product set Z’ = X x Y is an absolute
null subset of R2.

Also, it can easily be seen that every line l¢ (£ < «) meets Z’ in continuum
many points.

Finally, let g be a rotation of R? about the origin (0, 0), whose correspond-
ing angle is 0, where 0 < 6 < 7/2, and let

Z=2"Ug(Z".

Then Z is an absolute null subset of R2, too, and has continuum many com-
mon points with every straight line lying in R2. This completes the proof of
the lemma.

As a straightforward consequence of Lemma 4, we obtain that the orthog-
onal projection of the absolute null set Z on any line [ in R? coincides with
[. In this context, it should be mentioned that, under Martin’s Axiom, the
existence of an absolute null subset of R?, the orthogonal projection of which
on every line [ C R? coincides with [, was also shown by Zindulka (see [284]).

Now, we can formulate and prove the main result of this chapter.

Theorem 2. Assuming Martin’s Axiom, there exists an absolute null
subset T of R?, the orthogonal projection of which on every straight line | C
R? is an absolutely nonmeasurable subset of I.

Proof. Let Z be as in Lemma 4. We shall construct a set ' C Z with
the desired properties by using the method of transfinite recursion.

In what follows the symbol I(z,z’) will denote the straight line passing
through two distinct points z and 2’ in R2.

Also, for any point t € R? and for any straight line | C R?, we will denote
by the symbol pr;(¢) the orthogonal projection of ¢ on .

As before, let o be the least ordinal number of cardinality c.
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Let {(lg, Pe) : £ < a} be a transfinite a-sequence of pairs such that, for
each £ < a, the symbol /¢ denotes some straight line in R? and the symbol
Pe denotes some nonempty perfect subset of .

Let [ be an arbitrary straight line in R?. We may suppose that the family
{(le, Pe) : £ < a} satisfies the following two conditions:

(a) the set 2(1) = {€ < a : l¢ = [} is nonempty;

(b) for every nonempty perfect set P C [, the set {¢ € =(I) : P = P} is
also nonempty.

Let us now define, with the aid of transfinite recursion, two disjoint injec-
tive families of points

{te:¢<a}cz, {t;:é<a}cCZ
Suppose that, for an ordinal £ < «, the two partial families

{te:¢(<&ycz, A{te:¢(<&}cz

have already been determined. Take the pair (l¢, P¢) and introduce the fol-
lowing notation:

Te = {tc: ¢ <&}

T¢=A{t; - ¢ <&}

L¢ = the family of all those straight lines in R? which pass through one
of the points from T¢ U TE/ and, simultaneously, are perpendicular to one of
the straight lines from {ic : ¢ < &}

Se¢ = the set of all points z € R? such that pry, (2) € Pe.

Keeping in mind the relations

card(§) < card(a) =¢,  card(T: UTY) <c,

we immediately get the inequality card(L¢) < c. In addition, remembering

the property of Z described in the formulation of Lemma 4, we obtain that

every straight line in R? intersecting P¢ and perpendicular to l¢ is entirely

contained in the set S¢ and has continuum many common points with Z.
These circumstances imply the existence of two points

teSenz, teSenZz

satisfying the following two conditions:

(c) pry (t) # pr; (¢') and the straight line [(¢,#') is not perpendicular to
any straight line from the family {l. : { < &};

(d) t & UL¢ and t' & ULe.

We then put ¢ = ¢ and t; = t'. Proceeding in this manner, we come to
the two disjoint injective a-sequences

{te:¢<a}cz, {ti:é<a}cCZ
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Finally, we define
T={te:{<a}, T ={tz:(<a},

and claim that T is as required.

Indeed, first of all, T is an absolute null set in R?, because T is a subset
of the absolute null set Z.

Let [ be an arbitrary straight line in R2. There exists an ordinal £ < «
such that [ = l¢. From the transfinite construction described above it follows
that

(e) the orthogonal projection pr;(T) of T on [ has common points with
every nonempty perfect subset of [ and the orthogonal projection pr;(7”) of
T’ on [ also has common points with every nonempty perfect subset of [;

(f) card(pr;(T) Npr;(T")) < c.

Indeed, to show the validity of (e), it suffices to apply (a) and (b).

To show the validity of (f), it suffices to observe that if two ordinal numbers
¢ < aandn < a are such that max(¢,n) > &, then the line I(t¢, ¢}) cannot be
perpendicular to [ = l¢ (see (c¢) and (d)). Consequently, if a point = belongs
to the set pr;(T) Npr;(T"), then

x = pry(tc) = pry(ty),

where
! 7
tCGTa tneTv nga 77§§7

whence it follows that the cardinality of the set pr;(T") N pr;(7”) does not
exceed card(§) + 1.

The relations (e) and (f) directly imply that both pr;(T) and pr,(T’) are
Bernstein subsets of [, so pr;(T) is absolutely nonmeasurable with respect to
the class M(l). Theorem 2 has thus been proved.

Remark 1. In the literature, the notion of a strong measure zero set was
introduced by Borel many years ago and provides an interesting representative
of the so-called small sets (cf. [157], [184], or Chapter 13). Recall that a subset
X of R has strong measure zero if, for every sequence {e,, : n € N} of strictly
positive real numbers, there exists a sequence {A,, : n € N} of open intervals
in R which collectively cover X and

M(AL) <&,  (meN).

The analogous notion makes sense for the plane R? (in the corresponding
definition, open intervals should be replaced by open squares and \; should
be replaced by Ag; cf. Exercise 24 from Chapter 13). It is not difficult to show
that every strong measure zero set is an absolute null set (see Exercise 9 from
Chapter 13). However, in contrast to absolute null sets in R (in R?), the
existence of uncountable strong measure zero subsets of R (of R?) cannot be
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established within the framework of ZFC set theory (see again [157] and[184]).
At the same time, under Martin’s Axiom any generalized Luzin set in R (in
R?) has strong measure zero. In fact, for strong measure zero subsets of R?
no analogue of Theorem 2 is true, because if Z is a strong measure zero subset
of R?, then the orthogonal projection of Z on the coordinate axis R x {0} is
a strong measure zero subset of R x {0}, so trivially is A;-measurable.

Remark 2. Recall that a set Z C R? is absolutely nonmeasurable with
respect to the class M(R?) if there exists no measure p belonging to this
class such that Z € dom(u). Actually, the absolutely nonmeasurable sets with
respect to M(R?) are identical with the Bernstein subsets of R? (this fact is
a direct analogue of Lemma 1 and its proof does not differ from the proof of
Lemma 1; the same argument works for any uncountable Polish topological
space). If Z is an arbitrary subset of R? absolutely nonmeasurable with
respect to the class M(R?) and [ is an arbitrary straight line in R?, then
the orthogonal projection of Z on [ coincides with the whole of [. Indeed,
take any point ¢ € [ and consider the straight line I’ perpendicular to [ and
passing through t. Since [’ is a nonempty perfect subset of R? and Z is a
Bernstein set in R?, we obviously have Z N1’ # (). Consequently, ¢ € pr;(2)
and so [ = pr;(Z). In particular, we see that the orthogonal projection of an
absolutely nonmeasurable subset of R? on any straight line / in R? turns out
to be absolutely measurable with respect to the class of all measures defined
on various o-algebras of subsets of [.

EXERCISES

1. Let E be a topological space, all singletons in which are Borel subsets
of E. We recall that a set X C E is absolute null (or universal measure zero)
if, for any o-finite continuous Borel measure p on F, the equality p*(X) =0
holds true, where p* denotes the outer measure canonically associated with
I

In particular, E itself is an absolute null space if and only if there exists
no nonzero o-finite continuous Borel measure on E.

Check that every nonseparable metric space E contains an uncountable
absolute null subset.

2. Assuming the Continuum Hypothesis (CH), give an example of a
nonseparable Hausdorff hereditarily Lindelof topological space E such that

(a) card(E) = c;

(b) there exists no uncountable absolute null subset of E.

For this purpose, consider any Sierpinski set in R equipped with the topol-
ogy induced by the density topology 74 of R.

3. Prove the existence of a Bernstein set B C R having the property
described in Example 2 of this chapter.
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4*. Assume Martin’s Axiom (MA) and demonstrate that there exists a
set X C R satisfying the following three conditions:

(a) card(X) = c;

(b) X is an absolute null subset of R;

(c) there is a continuous injection f : X — R such that f(X) is a Bernstein
subset of R.

Conclude from (c) that f(X) is absolutely nonmeasurable with respect to

the class of the completions of all nonzero o-finite continuous Borel measures
on R.

5%. Under Martin’s Axiom (MA), show that there exists a set ¥ C R
satisfying the following three conditions:

(a) card(Y) = ¢;

(b) Y is an absolute null subset of R;

(c) there is a continuous injection f:Y — R such that no subset of f(Y")
having cardinality c is absolute null.

For this purpose, apply Exercise 23 from Chapter 13.

6*. Introduce the notation
k = inf{card(F) : F is a subset of R with \*(E) > 0}.

Clearly, one has the inequality x > wy.

Let E be a set of cardinality «, let S be a countably generated o-algebra of
subsets of E such that all singletons in E belong to S, and let v be a nonzero
o-finite continuous measure with dom(r) = S.

Prove that, for every set X € S with card(X) < &, the equality v(X) =0
is valid.

For this purpose assume, without loss of generality, that

ECR, X\Y(E)>0,

and that v is a nonzero diffused finite measure on §. Then suppose to the
contrary that there exists a v-measurable set X C E with card(X) < &, such
that v(X) > 0. Undoubtedly, one can assume that v(X) = 1. The family of
sets

Sx={XNY : Ye&

is a countably generated o-algebra of subsets of X. Denote by {X,, : n < w}
a countable subfamily of Sx generating Sx and separating the points in X.
Further, define a mapping

o X —2¢

by the formula
¢(x) = (in)n<w (z € X),
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where i, = 1ifx € X,,, and i, = 0 if 2 &€ X,,. (The mapping ¢ was introduced
by Szpilrajn (Marczewski) in [264] and is usually called the characteristic
function of {X,, : n < w}.)

Show by a straightforward verification that

(a) ¢ is an injection;

(b) ¢ is a v-measurable mapping from X into the Cantor space 2; more-
over, the equality

{071(2): Z € B(2)} = Sx

holds true.
Therefore, it is possible to define a Borel diffused probability measure
on 2¥ by putting

wW2)=v(e~(2)) (ZeB2")).

Accordingly, one gets
p(¢(X)) =1>0.

Now, identifying 2¢ with [0, 1] by a Borel isomorphism, one obtains that ¢(X)
is not a universal measure zero subset of [0, 1]. Hence, in view of Theorem 8
from Chapter 13, there exists a homeomorphic image of ¢(X) lying on [0, 1]
and having strictly positive outer Lebesgue measure. But the latter fact yields
a contradiction with the relation

card(¢(X)) = card(X) < k.

This contradiction gives the desired result.

7*. Let Kk be as in Exercise 6.

Demonstrate that there exists a countably generated o-algebra of subsets
of Kk, separating the points in x and not admitting a nonzero o-finite diffused
measure.

Argue as follows. First of all, take a set £ C R such that

card(E) =k, 0< A (E) < 4o0.

Further, equip E with the induced topology and denote by u the Borel diffused
measure on F produced by A. Evidently, 0 < u(F) < +oo. Also, fix a
countable base {V,, : n < w} of the topology of E. Let {e¢ : ¢ < Kk} be an
injective enumeration of all points of F (where, as usual, k is identified with
the least ordinal number of cardinality ). In view of the definition of , for
each ordinal o < k one has

w*(fee 1€ < a}) =0

This implies that there exists an open set U, C FE satisfying the relations

{ec: &<} CUs,  p(Ua) < (1/2)u(E).
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Take now the product set x x E and consider its subset
G=U{{a} x U, : a <k}

In addition to this, for each n < w, introduce the set
A, ={a<k:V, CU,}

and verify that the equality
G=U{4, xV,:n<w}

is true.

For this purpose, pick any pair (o, eg) € G. Then eg € U,. Since the
family {V,, : n < w} forms a base of the space E, there exists a natural
number m such that eg € V,,, C U,. This circumstance implies the relation
(a,e) € Ay X Vi, and, therefore,

(ayep) € U{A, x V,, i n < w}.
Thus, one comes to the inclusion
GCU{A4, xV,:n<w}
In order to show the reverse inclusion, take any pair
(ayep) € U{A, x V,, i n < w}.

Then, for some natural number m, one has (a,eg) € A, x V,,,, whence it
follows that

a€Apm, €€V, Vi, CUs, (o,e3)€ {a}xU,.

Consequently,
U{4, xV,:n<w}CG.

In this way, one gets the required equality
G=U{4, xV, :n<w}.

Now, since k = card(E) and F is a subset of R, there exist many countably
generated o-algebras of subsets of k, separating the points of k. Denote by &’
one of such o-algebras and let S be the o-algebra of subsets of x, generated
by the family &’ U{A4,, : n < w}. Obviously, S is also countably generated
and separates the points of k.

It is time to demonstrate that S does not admit a nonzero o-finite diffused
measure. Suppose otherwise, and let v be a probability diffused measure with
dom(v) = S. Then one may consider the product measure v @ p on k x E.
Evidently,

(v ® u)(x x E) = v(r)u(E) = p(E).
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As shown above, the set
G=U{{a} xUy:a <k}

belongs to the domain of v®pu. Now, try to apply the Fubini theorem to G. Fix
any es € F and consider the horizontal section G~1(eg) of G corresponding
to eg. Observe that, for all « € |8, k[, one has

e €Uy, (ayep) €{a} x Uy, CG, a€G ep),
from which it follows (in view of Exercise 6) that
(G ep)) = v(k) = 1.

In other words, all horizontal sections of G turn out to be of full measure
(with respect to v). Therefore, by the Fubini theorem, the equalities

(v @ p)(G) = (v @ p)(rk x E) = u(E)

must be valid. On the other hand, if & < &, then the vertical section G(«)
of G, corresponding to «, coincides with the set U,, and, by the definition of
Ua, one has u(Uy,) < (1/2)u(E). Taking this fact into account and utilizing
Fubini’s theorem once more, one comes to the relation

(v x p)(G) < (1/2)u(E)v(r) = (1/2)u(E)
and, finally, u(F) < (1/2)u(E), which is impossible because of the inequalities
0 < pu(F) < 4o0.

The contradiction obtained gives the required result.

8*. Let x be as in Exercises 6 and 7.

Work in ZFC theory and prove Grzegorek’s result [84] stating that there
exists an absolute null subset of R whose cardinality is equal to s (so there
exists an uncountable absolute null subset of R).

Argue step by step as follows.

The argument used in Exercise 7 yields the existence of a countably gen-
erated o-algebra S of subsets of k, which separates the points of x and does
not admit a nonzero o-finite diffused measure.

Let {D, : n < w} be a countable family of subsets of k, generating S
and separating the points of x. Further, let ¢ : Kk — 2% be Marczewski’s
characteristic function of the family {D,, : n < w}. As known, the mapping
¢ is injective and

{¢67Y(2): Z € B(2¥)} = S.
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Consider the set ¢(x) and check that this set is a universal measure zero
subspace of the Cantor space 2%.

For this purpose, suppose to the contrary that there exists a Borel diffused
probability measure on ¢(x). Then it is clear that there exists a Borel diffused
probability measure p on 2“ such that

1w (6(R)) = p(2%) = 1 > 0.

Now, put
v(¢~'(2)) = u(Z) (Ze€B(2”)).

Verify that the functional v is well-defined and turns out to be a diffused
probability measure on the o-algebra S.

Since such a measure cannot exist on S, conclude that the set ¢(x) must
be an absolute null subspace of 2 with cardinality equal to x. The latter
fact directly leads to the existence of an absolute null subspace of R with the
same cardinality .

Remark 3. Without appealing to any additional set-theoretical assump-
tions, the delicate result of Exercise 8 shows, in particular, that there exist
uncountable absolute null subsets of R. There are also several other clever
constructions of uncountable absolute null subsets of R within ZFC theory
(see, e.g., [149], [169], [184], [207], [283]). Of course, under CH or MA,
Luzin sets or generalized Luzin sets in R give us analogous examples, and
the constructions of such sets are much easier than that presented in Exercise
8. However, the constructions of Luzin sets and of generalized Luzin sets are
necessarily based on certain extra axioms and, therefore, are less preferable.

9. Demonstrate that

(a) the union of a countable family of strong measure zero subsets of R?
is also a strong measure zero set in R?;

(b) the class of all strong measure zero subsets of R? is preserved under
the family of all continuous mappings of R? into itself;

(c) if Z C R? is a strong measure zero set and [ is an arbitrary straight
line in R?, then Z N is a strong measure zero subset of .
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Luzin’s theorem on the existence of primitives

It was noted in Chapter 2 of this book that any derivative is a function of
first Baire class, hence is Borel and measurable in the Lebesgue sense. This
simple fact admits a partial converse assertion. Namely, it will be shown
below that, for every Lebesgue measurable function f acting from R into
R, there exists at least one primitive of f, i.e., there exists a continuous
function F': R — R such that F'(z) = f(z) for almost all (with respect to
the Lebesgue measure \) points 2 € R. This important statement was first
established by Luzin (see his fundamental work [168] where an application of
the above-mentioned result to the generalized Dirichlet boundary problem
is also given).

In this context, it should be indicated that Luzin’s method allows one to
construct some universal real-valued functions in the sense of certain path
derivatives. Those functions may be treated as strange or extraordinary
from the analytic viewpoint.

To present Luzin’s theorem on primitives (which is remarkable in various
respects), let us begin with the following auxiliary proposition.

Lemma 1. Let [a,b] be a segment of R and let g : [a,b] — R be a
function integrable in the Lebesgue sense. Then, for every real € > 0, there
exists a function G : [a,b] — R such that

(1) G is continuous on [a,b];

(2) G'(z) = g(x) for almost all points x € [a,b];

(8) G(a) = G(b) = 0;

(4) |G(2)| < e for all points x € [a,b).

Proof. First of all, we introduce a function H defined by the formula

H(;v):/zg(t)dt (z € [a,B]).

Since H is continuous (even absolutely continuous), we can choose some
points
a=ay< a1 <...<ap_1<a,=>

383
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on R satisfying the relations
|H(x) — H(y)| <¢/2

for all « and y belonging to the interval [a;,a;41] (1 = 0,1,...,n —1). Let
F; : [ai,a;41] — R be a continuous monotone function which satisfies the
equalities

Fi(a;) = H(a;),  Fi(aiy1) = H(ai+1)

and whose derivative vanishes almost everywhere on [a;,a;11]. The exis-
tence of such a function F; readily follows from the existence of singular
increasing (or decreasing) continuous functions on [a;,a;41] (see Chapter
4). Now, denote by F : [a,b] — R the common extension of all F; and put

G(r)=H(z)— F(z) (x€la,b]).

It can easily be verified that the function G : [a,b] — R is as required.

Lemma 2. Let [a,b] be a segment of R, let g : [a,b] = R be a Lebesgue
integrable function, and let P be a closed subset of [a,b]. Then, for any real
e > 0, there exists a function G : [a,b] — R satisfying these three relations:

(1) G is continuous on [a,b] and G'(x) = g(x) for almost all points
x € [a,b]\ P;

(2) G(z) = 0 for all points x € P and G'(z) = 0 at all points © € P
except countably many of them;

(3) |G(x+ h)| <elh| for any x € P and h € R such that x + h € [a,b].

Proof. Consider the open set ]a,b[ \ P and represent this set in the
form

la,b] \ P = U{Jag,bi[ : k € N},

where {Jay,bx[ : k € N} is a family of pairwise disjoint open subintervals
of R. Further, in each nonempty interval ]ag, b;[ fix a countable family of
points

(i—1)

< ®

< <M< (iez)

such that
lim; R lim; ) —p
i——00Cp, k> M — 400 Cp, k>

and denote

e(ey) —ar) e(br — ™)
E+1]il+1" k+i|+1

e(k,1) = (1/2)min( ) (i€ Z).
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Now, repeatedly applying Lemma 1 to each segment [c,(f), c,(fﬂ)], where ¢
ranges over Z, we get a continuous function Gy : Jax,br[ — R satisfying

the following conditions:

(a) G}.(z) = g(z) for almost all points = € [ag, bx];

(b) Gi(cl”) = 0 for all indices i € Z;

(¢) |Gi(z)] < e(k,?) for any point x from [cgj), c,(:H)].

Finally, putting G(z) = G(z) if z belongs to some Jag, b [, and G(z) =0
if 2 belongs to P U {a,b}, we obtain the function G : [a,b] — R. Tt is not
difficult to check that G is the required one.

Now, we are able to prove Luzin’s classical theorem (see [168], [225]).

Theorem 1. Let [a,b] be a segment in R and let f : [a,b] — R be
a Lebesgue measurable function. Then there exists a continuous function
F :[a,b] = R such that F'(z) = f(z) for almost all points x € [a,b).

Proof. We shall define by recursion a sequence {G,, : n € N} of contin-
uous functions acting from [a, b] into R and differentiable almost everywhere
on [a,b], and a sequence {P, : n € N} of closed subsets of [a, b] satisfying
the relations presented below. To formulate these relations, we first denote

Qn=PUPU..UP,,

F,=Go+G1+ ..+ G,.

After introducing this notation, we wish the following four relations would
be valid for all natural numbers n > 1:

(a) at almost every point x € @, there exists F) (x) equal to f(x);

(b) if € Qn—1, then G,,,(z) = 0 for each natural number m > n;

(¢)if x € Qun_1 and x + h € [a,b], then |G,,(x + h)| < h/2™ for each
natural number m > n;

(d) A([a,b] \ @n) < 1/n, where X is the Lebesgue measure on R.

Let us put Py = () and Gy = 0. Suppose that, for a natural number 7,
the partial families

GOlev"'vGTa PO;Plv"'aPT

have already been defined fulfilling (a), (b), (c), and (d). Since f is Lebesgue
measurable and F,. is differentiable almost everywhere on [a, b], there exists
a closed set P11 C [0,1]\ @, such that

Ala, 0] \ (Pr11 U @r)) < 1/(r+1),
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the derivative F)(z) exists at each point © € P.41, and, for some constant
M > 0, we have

[Fl ()| <M, |fx)| <M  (x€Pu).

We extend (f — F))|Pr4+1 to a bounded A-measurable function on [a,b] and
preserve the same notation f — F! for the extended function. Applying
Lemma 2 to the set @, and to the function f—F, we can define a continuous
function G, : [a,b] — R such that

(i) Gy41 is differentiable almost everywhere on [a, b];

(ii) G, 1 (z) = f(z) — F/(x) for almost all points x € P,1;

(iii) Gry1(x) = 0 for all points x € @, and G.,;(x) = 0 for almost all
points x € Q,;

(iv) |Gry1(z + h)| < h/27FL for any 2 € Q, and h € [a,b] — .

Notice that conditions (a), (b), (c), and (d) are satisfied for n = r + 1.
Finally, we put

F=lim, Py =Y Gn,
neN

Q=U{P,:n e N}

Clearly, the relation A(Q) = A([a, b]) = b—a holds true. Also, in view of the
uniform convergence of the series ) | Gy, the function F' is continuous.

Now, take a point g € @. Then, for all sufficiently large natural num-
bers n, we have xy € @, and we may suppose that there exists F), (xg)
equal to f(zo) (see (a)). Further, we can write

F(zo+h) — F(zg)  Fu(zo +h) — F,(x0) N i Gr(zo +h) — Gk(:vo)'

h N h h
k=n-+1

Keeping in mind (b) and (c), we get
(o + ) = F(zo))/h = £ ()| < [(Fa(o -+ ) = Fu(wo)) /b — (o)l + o

In addition, by virtue of (a), we have

Fn(,fo + h) — Fn(xo)

Y = F}(x0) = f(x0),

limy, 0, n£0
whence it follows

msupy, g p20|(F' (20 + h) — F(z0))/h — f(z0)| < 2%



“K29544” — 2017/8/24

LUZIN’S THEOREM ON THE EXISTENCE OF PRIMITIVES 387

Since n can be chosen arbitrarily large, we conclude that

F'(20) = f(z0)
for almost all 2y € @, which ends the proof of Luzin’s theorem.

Remark 1. Obviously, Theorem 1 can be formulated in a slightly more
general form. Namely, remembering that

R* = {-o0} URU {400}

denotes the extended real line, suppose that f : [a,b] — R* is a partial
Lebesgue measurable function defined at almost all points of the segment
[a, b] and finite almost everywhere on [a,b]. Then there exists a continuous
function F : [a,b] — R such that F'(z) = f(x) for almost all points x from
[a,b]. The proof remains the same.

Remark 2. A substantial extension of Luzin’s theorem is obtained by
his disciple Bari in the context of convergence of trigonometric series. Also,
a deep generalization of Luzin’s theorem to the case of all \,-measurable
functions acting from R™ into R™ is given in [188] (here A, denotes the
standard n-dimensional Lebesgue measure on R™). A certain analogue of
Luzin’s theorem in terms of the Baire property is formulated and proved by
Landis (see [168]).

Using a method very similar to the proof of Theorem 1, Marcinkiewicz
established in [175] the following interesting and somewhat unexpected re-
sult.

Theorem 2.There exists a continuous function F' : R — R such that,
for any Lebesgue measurable and finite almost everywhere function

f:R—R",

there is a sequence {h, : n € N} of nonzero real numbers which has the

property that lim, 4 ochy, =0 and

F(x+ h,)— F(z)
hn

= f(x)

liInn~>+oo

for almost all points x € R.

Remark 3. In connection with Theorem 2, it should be mentioned that
the existence of a universal sequence {h,, : n € N} C R for all Lebesgue
measurable almost everywhere finite functions f : R — R* is impossible.
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The natural question arises whether the finiteness of f (at least almost
everywhere) is essential in Luzin’s theorem. Luzin himself showed that this
assumption is indeed necessary. To prove his result, let us first recall some
notions concerning Dini’s derived numbers (see [194], [225] or Chapters 4
and 5 of the present book).

Let F: R — R be a function and let € R. Recall that a real number
t is said to be a Dini derived number of F' at a point = if there exists a
sequence {x, : n € N} C R of points distinct from z and tending to « such
that

Ty —

limn_>+oo =t.

We can denote by FJ,(z) the set of all Dini’s derived numbers of F' at
x. Then the relation ¢ € F},(z) means that ¢ is a Dini derived number of F'
at z. In other words, we have a set-valued mapping

Fj, R — P(R)

which may be treated as a Dini mapping associated with F'. The properties
of this mapping were extensively investigated (cf. [225]).

For our further purposes, it is convenient to introduce the following
notation:

(Dp(x)* = nmsupymw,
(Di(@))s = liminf, a5 = (y; - f (z)
(Dr(w))” = limsup, ,,_ = (y; = (z)
(Dp(x))— = liminf,_,_~ (y; - 5 (z)

Observe that
(Dp(z))" = =(D-r(x)+  (Dp(2)t = —(D-p(x))*.

We need the next auxiliary proposition.

Lemma 3. For an arbitrary function F': R — R, the sets
{r e R: (Dp(x))" = -0}, {r eR: (Dp(z))+ = +o0}

are of Lebesgue measure zero.
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Proof. The argument is quite similar in both cases. Let us denote
T={zeR:(Dp(z)" = -0}

and let us show that A(7") = 0. Suppose otherwise, i.e., A*(T") > 0.
For each point x € T, there exists a natural number m > 0 such that

(V) ((z <y <z +1/m) = (F(y) < F(z))).

The set of all those x € T which satisfy the preceding relation will be
denoted by T,,. Obviously, we have the equality

T =U{T, :m e N\ {0}}.

Consequently, \*(T,) > 0 for some natural number n > 0. Choose any two
points a and b from T,, satisfying the conditions

a<b, b—a<l/n, X(T,N Ja,b[)>0.

Let X be the set of all those points from T}, N ]a, b] which are density points
of a fixed measurable hull of T,,N Ja, b]. According to the Lebesgue theorem
on density points (see Chapter 0),

A (X) = N (Tn N Ja,b]) > 0.

Take an arbitrary real » > 0. For each point x € X, there exists a strictly
decreasing sequence {z}, : k € N} C X tending to x and such that

F(zy) — F(x) < —r(zp —x) (k€ N).

The system V of nondegenerate segments {[z,z;] : * € X,k € N} covers
the set X in the sense of Vitali. By virtue of the Vitali theorem (see again
Chapter 0), we can find a finite disjoint subsystem

{[a17b1]7 [a2ub2]= S 7[ap7bp]}
of V such that
[al, bl] U [CLQ, bg] U...u [ap, bp] C ]a, b[,

A(Ja1br] U faz, bo] U ... Ufap, by]) > (1/2)X*(X).

Thus, the open interval ]a, b can be represented as a union of the segments
[a1,b1], [az2,bs], ..., [ap,bp] and their conjugate open intervals

]uluvl[a ]u27v2[7 ey ]up-‘rluvp-‘rl[ .
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Now, we can write
F(b;) — F(ai) < =r(bi —a;)  (i=1,2,..,p),
F(v;)) = F(u;)) <0 (t=1,2,..,p+1).
It immediately follows from these inequalities that

F(b)—F(a)= Y (F(bi) = F(a:))+ Y (Flv)—F(u)) <

1<i<p 1<i<p+1
—rA([a1,b1] U [az, bo] U ... U[ap, by]) < —(r/2)A"(X).

Since r > 0 can be arbitrarily large, we finally obtain
F(b) — F(a) = —o0,

which is impossible. The obtained contradiction finishes the proof of the
lemma.

The following result is due to Luzin [168].

Theorem 3. Let F: R — R be a function and let Roo(F') denote the
set of all those points of R at which the right derivative of F is infinite.
Then Roo(F) is of Lebesgue measure zero.

The same is true for the set Loo(F) of all those points of R at which the
left derivative of F is infinite.

Proof. It suffices to establish only the first part of this theorem. Obvi-
ously, we have the inclusion

Ro(F)C{zx e R: (Dp(x))" = —cc}U{z € R: (Dp(x)); = +o0}.

In view of Lemma 3, both sets of the right-hand side of the above inclu-
sion are of Lebesgue measure zero. Consequently, we directly come to the
required equality A(Ro (F')) = 0, which completes the proof.
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Appendix 2
Banach limits on the real line

In Chapter 12 we repeatedly stressed that the problem of summation
of various divergent series is closely connected with uncountable forms of
the Axiom of Choice (AC) and that there are linear functionals defined
on the family of all bounded real sequences which substantially extend the
operation of taking limits of convergent real sequences.

In this appendix we want to give a certain version of Banach’s classical
construction of functionals of such a type (cf. [15]).

We begin with recalling the fundamental notion of a filter in a base
(ground) set E (see, e.g., [27]).

Let P(E) denote, as usual, the power set of E.

A family ® C P(FE) is a filter in E if the following three conditions are
satisfied:

(i) F€ ® and 0 ¢ ;

({)f Xe®and X CY C E, thenY € &;

(i) if X e P and Y € &, then X NY € &.

The idea of this notion is to reflect (in an appropriate way) the main
properties of “big” subsets of F.

Indeed, F itself must be big, a set containing a big set also must be big,
and the intersection of two big sets must be big, too.

It directly follows from condition (i) that if E = @, then there exists no
filter in E.

At present, it is well known that filters are a quite powerful technical
tool in various fields of contemporary mathematics. Moreover, by using
filters it becomes possible to define the general concept of convergence in
abstract topological spaces (see, e.g., [27], [64], [107]). Especially, filters are
frequently met in those topics of general topology which are concerned with
quasi-compact spaces and other spaces similar to quasi-compact ones (see,
in particular, [27], [64]).

Obviously, the family of all filters in E' is partially ordered by the stan-
dard inclusion relation C. If EF # (), then the smallest element in this

391
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partially ordered set is {E'}.

Example 1. Suppose that E is a finite ground set and & is some filter
in E. It is not difficult to verify that there exists a unique nonempty set
Xy C F such that

d={XCFE:X,CX}

In fact, the set X is defined by the equality
Xo =N,

so Xy is the least (by inclusion) element of .

Example 2. Let £ = w and take the family of all co-finite subsets of
E as ®. It can easily be seen that @ is a filter in E which is usually called
the Frechet filter in w. Clearly, the Frechet filter does not have minimal
elements (by the inclusion relation).

Let ® be a filter in a ground set E and let X be a subset of E.

One can readily show that, for the existence of a filter ® in E containing
® and satisfying X € @’ it is necessary and sufficient that Z N X # () for
all sets Z € ®. Indeed, supposing that this condition holds, one may put

={YCE:(3Zed)(XNZCY)}

Observe that @' defined in this manner is a filter in E. This new filter
properly contains ® if and only if X & ®.
A filter ® in F is called an ultrafilter if ® is maximal with respect to the
inclusion relation (i.e., there is no filter ®* in E properly containing ®).
The following simple statement gives a characterization of ultrafilters
within ZF set theory.

Theorem 1. Let ® be a filter in a base (ground) set E. These three
assertions are equivalent for ®:

(1) ® is an ultrafilter;

(2) for any set X C E, either X € ® or E\ X € ¥;

(3) if {X1, Xa,..., Xk} is a finite family of subsets of E such that

XiUXoU...UX, €D,

then there exists a natural index i € [1,k] such that X; € ®.

Proof. Obviously, the implications

3)=(2)=(1)
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are valid. So it only remains to demonstrate the validity of the implication
(1) = (3). A trivial inductive argument shows that it suffices to consider
the case k = 2.

Let (1) hold true and let X UY € ®. Suppose to the contrary that

X¢gd & Yo,

Then, according to the remarks made before the formulation of Theorem 1,
there exist two sets X’ € ® and Y’ € ® such that

X'NnX=Y'nYy =0.
It follows from these equalities that
(X'NY")N(XUY) =10,
which is impossible in view of the relations
X'NY'ed, XUYco.

The obtained contradiction finishes the proof of Theorem 1.

The next statement is a direct consequence of the Zorn lemma, so we
omit its proof here.

Theorem 2. Let E be a ground set and let ® be a filter in E. There
exists an ultrafilter ®* in E containing .

Example 3. According to Theorem 2, there exists an ultrafilter ®* in
w containing the Frechet filter ® (see Example 2). However, the existence
of such a ®* cannot be established within ZF & DC theory. Indeed, as is
well known (see Chapter 10), if one assumes the existence of ®*, then one
obtains in the same theory the existence of a Lebesgue nonmeasurable set
on R, which is impossible by virtue of Solovay’s result [258].

In our further considerations we fix some ultrafilter ®* in w containing
the Frechet filter.

Let {x, : n < w} be any bounded sequence of real numbers. By using
the ultrafilter ®*, we associate with this sequence some point z* € R. For
this purpose take any segment [a,b] C R such that

{Zn :n <w} Cla,b
and introduce the following two sets of natural numbers:

Ni={n<w:z, €la,(a+b)/2]}, Na={n<w:mz,€[(a+b)/2,0]}.
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Evidently, we have the equality
w = Ny UNs.

According to Theorem 1, at least one of the sets N7 and N» belongs to ®*.
If Ny € ®*, then we put Ay = [a, (a +)/2].
If Ny ¢ ®*, then we put Ay = [(a+b)/2,b] (clearly, in this case Ny € ®*).
Further, repeat the same procedure for A; instead of [a, b], and so forth.
Proceeding in such a manner, we come to the sequence

ATDAD...DA,D ...

of line segments whose lengths tend to zero. There exists a unique point *
belonging to all of these segments.

The construction just described allows us to assert that z* has the fol-
lowing characteristic property:

(*) For any neighborhood U (z*) of x*, the set {n < w : x, € U(z*)}
belongs to ®*.

This property also shows that the point z* is uniquely determined by ®*
(so the choice of an initial segment [a,b] does not play any role here). We
thus obtain a functional Lim on the family of all bounded real sequences,
defined by the formula

Lim({z, : n <w}) = z™.

Theorem 3. The functional Lim satisfies the following relations:

(1) liminf{z, : n < w} < Lim({z, : n < w}) < limsup{z, : n < w} and,
in particular, Lim is an extension of the standard functional lim defined on
the family of all convergent real sequences;

(2) Lim is a positive linear functional on the family of all bounded real
sequences;

(8) ILim({z,, : n < w})| <sup{|z,|: n < w}.

Proof. First, let us show the linearity of Lim. Indeed, taking any two
bounded real sequences {z, : n < w} and {y, : n < w} and remembering
that

Lim({z, :n <w})=2", Lim{y,:n <w})=y"

one can readily deduce from the characteristic property (*) that the point
x* 4 y* corresponds to the sequence {x,, + vy, : n < w} and hence coincides
with Lim({x,, + yn : n < w}).

Also, it is almost trivial that

Lim({txy,, : n < w}) = tLim({z, : n < w})
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for every real number ¢.

Moreover, Lim({x,, : n < w}) > 0 whenever there exists a natural index
n such that x,, > 0 for all natural numbers m > n.

Further, denoting

r = liminf{z, : n <w}, s=limsup{x, :n <w},
take any real € > 0 and consider the sequence
{z n<wl={r—egr—e.,r—e ..}
Then we may write
r—e=Lim({z, : n <w}) <Lim({z, : n < w}).

Since € can be chosen arbitrarily small, we get

liminf{z,, : n <w} =7r < Lim({z, : n < w}).
The analogous argument yields the inequality

Lim({z, : n <w}) < s = limsup{z, : n < w}.

Finally, observe that relation (3) is a straightforward consequence of
relation (1). This completes the proof of Theorem 3.

The considerations just presented show that the functionals of type Lim
are naturally associated with ultrafilters in w.

Functionals of such a type are usually called Banach limits on the real
line R.

Among Banach limits, one may encounter those functionals which have
one important additional property, namely, the property of shift invariance.

The shift operation is standard for the family of all real sequences. Ac-
tually, this operation transforms any sequence {x,, : n < w} to the sequence
{yn : n < w}, where

Yn = Tpii (n <w).

The next statement is due to Banach (see his classical monograph [15]).

Theorem 4. There exists a Banach limit Lim’ on R which is shift
invariant, i.e., for every bounded real sequence {x, : n < w}, one has

Lim'({z, : n < w}) = Lim'({y, : n < w}),
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where Y, = 41 for all natural numbers n.

Proof. We start with an arbitrary Banach limit Lim on R. Consider
any bounded real sequence {z,, : n < w} and apply to it Cesdro’s transform
(cf. Chapter 12), i.e., take the sequence of arithmetical means

so=x0, $1=(xo+x1)/2, ..., Sp=(vo+z1+..+2,)/(n+1), ...,
which is bounded, too. So we may define Lim’ as follows:
Lim'({z,, : n < w}) = Lim({s,, : n < w}).

The reader can easily check that the functional Lim’ is also a Banach
limit and, in addition to this, Lim’ is shift invariant. Theorem 4 has thus
been proved.

It is reasonable to underline once again that the existence of at least one
Banach limit on R implies the existence of subsets of R with pathological
descriptive properties. In fact, any Banach limit Lim canonically produces
a normalized finitely additive measure p on P(w) which vanishes at all
singletons in w. To see this circumstance, it suffices to take an arbitrary set
X C w and stipulate

p(X) = Lim(xx),
where xx denotes, as usual, the characteristic function of X.

Even the existence of such a u leads to certain pathological subsets of R.
More precisely, in ZF & DC theory the existence of p yields the existence
of a subset of R lacking the Baire property. In order to establish this fact,
we need two simple auxiliary statements.

Lemma 1. Let v be a normalized finitely additive measure on some
algebra A of subsets of a ground set E and let {X; : i € I} be a v-almost
disjoint family of sets from A, i.e., for any two distinct indices i € I and
j €I, the equality v(X; N X;) = 0 holds true.

If I is uncountable, then there exists i € I such that v(X;) = 0 (actually,
there are uncountably many indices j € I such that v(X;) =0).

Proof. Suppose to the contrary that v(X;) > 0 for all 4 € I. Then,
for some natural number n > 0, one can find an uncountable subset I’ of T
satisfying the relation

(Vi e I (v(X;) > 1/n).
Let i1, 42, . . . , i, be any pairwise distinct indices from I’. Keeping in
mind the almost disjointness of the sets X;,, X;,, . . ., X;, , we may write

V(E) >v(X;, UX;,U...UX; )>n-(1/n)=1,



“K29544” — 2017/8/24

BANACH LIMITS ON THE REAL LINE 397

which contradicts the assumption v(E) = 1. The contradiction obtained
finishes the proof.

Lemma 2. Let E be a Baire topological space and let G be a group of
homeomorphisms of E acting almost transitively in E, i.e., for any point
x € E, the orbit G(x) is everywhere dense in E. Further, let X be a subset
of E having the Baire property and almost invariant with respect to G, i.e.,
for each g € G, the set g(X)AX s of first category in E.

Then either X is of first category in E or E\ X is of first category in
E.

Proof. Suppose to the contrary that both sets X and E \ X are of
second category in E. This means that

X=(UUuY)\Y, E\X=WVU2)\Z,

where U and V' are two nonempty open sets in F and Y, Y’, Z, Z’ are some
first category subsets of E. By virtue of the almost transitivity of G, there
exists a transformation g € G such that g(U) NV # 0. Since g(U)NV is a
nonempty open set in the Baire space F, we infer that g(U)NV is of second
category in E. Also, it is not difficult to check that

g(X)\X D (gU)NV)\ (9(Y") U Z),

s0 g(X)AX is of second category, which yields a contradiction and finishes
the proof.

Remark 1. By taking into account Banach’s statement on first category
open sets (see Exercise 30 from Chapter 0), it is not hard to show that the
analogue of Lemma 2 remains true for any topological space E. However,
such a generalization of Lemma 2 needs an uncountable form of the Axiom
of Choice.

Now, we are able to prove the following statement due to Pincus (cf.
[273)).

Theorem 5. In ZF & DC theory the existence of a normalized finitely
additive measure p defined on P(w) and vanishing on all singletons of w
implies the existence of a subset of R without the Baire property.

Proof. In our further considerations it will be convenient to identify
the subsets of w with the points of Cantor’s space C' = {0,1}*. Clearly,
such an identification can be realized by a canonical one-to-one correspon-
dence between the subsets of w and their characteristic functions. Also, we
will treat C' as a compact topological group with respect to the addition
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operation + modulo 2. As is well known, in ZF & DC theory there exists
a Borel isomorphism
P C —[0,1]

which preserves the category of sets (cf. Exercise 18 from Chapter 10).
This 1 preserves the Baire property of sets, too. So, in the same theory,
the existence of a subset of C' without the Baire property is equivalent to
the existence of a subset of [0, 1] without the Baire property.

Now, let p be as in the formulation of Theorem 5, and suppose to the
contrary that all subsets of C' possess the Baire property. Let us denote

IT={XCw:pu(X)=0}.

The ideal 7 is a certain subset of C' having the Baire property in C and
satisfying the following two relations:
(i) Z is invariant under the subgroup (G, +) of (C,+) defined by

G={teC:(3necw)(¥m >n)(t(m)=0)};

(ii) Z is of first category in C.

The validity of (i) follows from the circumstance that p vanishes on all
singletons of w.

To show the validity of (ii), it suffices to apply Lemma 2 to the Baire
space C, to the everywhere dense subgroup G of C, and to the subset Z
of C. Indeed, according to Lemma 2, either Z is meager in C' or C'\ Z is
meager in C. Assuming for a moment that C'\ Z is meager, we get that Z
is co-meager. Consequently, the set

Z=7T+(,1,1,..,1,...)
must be co-meager in C, too. But it can readily be observed that
ZNI =0,

which is impossible for the two co-meager sets Z and Z. The obtained
contradiction yields (ii).

We thus come to the equality Z = U{X,, : n < w}, where all sets
X, (n < w) are nowhere dense in C.

Notice now that if X is a nowhere dense subset of C' and n is a natural
number (identified with {0,1,...,n — 1}), then for every mapping

s:n—{0,1}



“K29544” — 2017/8/24

BANACH LIMITS ON THE REAL LINE 399

there exist a natural number m > n and a mapping
s':m —{0,1}
such that s C s’ and
VteO)s' ct=t¢gX).

Keeping in mind the above circumstance, it is not difficult to construct
recursively a sequence {k(n) : n < w} of natural numbers and a family

{Si1i2...in tn<w, 11 € {0, 1}, 19 € {0, 1}, e, Ip € {0, 1}}

satisfying the following five conditions:
(a) k(n) < k(n+ 1) for each n < w;

(b) if n < wand iy, 42, . . . , i, are natural numbers belonging to {0, 1},
then s;,4,.. 4, i a mapping acting from {0, 1, ..., k(n)} into {0,1};
(¢)if n < wand iy, @2, . . . , i, are natural numbers belonging to {0,1},

then S;,i,..4,0 and Si;4,..4,1 are two distinct extensions of s;,4,. i, ;
(d) if n < w, t € C, and there exists (i1, i, ...,3,) € {0,1}{127} such
that
Sivig...in C t,
then ¢ does not belong to the set Xo U X1 U ... U X,,;
(e)if n <w and j € {0,1,....,k(n)}, then in the finite family

{Sivigoin (7)1 (i1, 2, ..oy i) € {0, 1}{12mdy

at most one term is equal to 1.

Further, take any mapping o : w — {0,1}. This o can be identified
with the sequence of its restrictions {o|n : n < w}. Obviously, for the
corresponding family {s,|, : n < w}, we get

Sol0 CSe1 € -0 C Son C oL,

so there exists a unique s, € C extending all s5, (n < w).
It immediately follows from the described construction that
(f) so N sy is finite for any two distinct mappings

o:w—{0,1}, o :w—{0,1}

(g) for every o : w — {0, 1}, the mapping s, does not belong to Z, so
one has u(sy) > 0.



“K29544” — 2017/8/24

400 APPENDIX 2

But the relations (f) and (g) contradict Lemma 1, which completes the
proof of Theorem 5.

Remark 2. Let E be a ground set, A be a c-algebra of subsets of
E, and let v be a normalized finitely additive measure with dom(v) = A.
Working in ZF & DC theory, suppose that v is not countably additive.
This means that there exists a disjoint family {Y,, : n < w} of members
from A such that

v(U{Y, :n <w}) > Z{V(Yn) in < w}.
Let us denote
r=v(UW{Y, :n<w}) — Z{V(Yn) n<w}

and, for every set K C w, let us put

u(K) = (/1) (U, in € K}) = > {v(Yy) :n € K}).

A straightforward verification shows that p is a normalized finitely additive
measure defined on the power set of w and vanishing on all singletons of w.
So, applying Theorem 5, we conclude that in ZF & DC theory the existence
of v (which is not countably additive) also implies the existence of a subset
of R lacking the Baire property.
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