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Chapter 1
Introduction

In this thesis we prove that the space BMO on shapes introduced by Dafni and Gibara is the dual space of the Hardy
Space on Shapes which we introduce here for the first time. This document is relatively self contained, building up
the necessary background in measure theory, functional, and harmonic analysis.



CHAPTER 1. INTRODUCTION



Chapter 2

Riemann Integral

There are many equivalent ways to define both the Riemann and the Lebesgue integral. We will introduce the
Riemann integral using upper and lower piecewise constant integrals, and then define Lebesgue measure which
will take us to the Lebesgue integral. I will also compare the Jordan measure, which can also be used to define the
Riemann integral, with the Lebesgue measure to see some of the differences between the two. We will prove that if
a function is Riemann integrable, then it is Lebesgue integral and the two are equal. This section will end by looking
at a few examples of functions that are Lebesgue integrable but not Riemann integral. Most of this follows [Tao15a],
[Tao15b], [Taol1].

Definition 1 (Partition). We give two definitions of a partition. Let I = [a, b], (a, b], [a, b), or (a, b) be an interval.
Then a partition of I is a collection of increasing points in I,

P={x1,x2,...,xn | Xy € I, and x; < xj,1 for all I}.

More generally, given a set A, a partition of A is a collection of subsets By, ..., By such that B; N Bj = @ for all i # j,
and A = Ji“; Bi.

Example. Consider the interval I = [0, 3]. A partition of I can be givenasP = {O, 1, %, 2, 3}, or equivalently, it could
be given as IP = {[O, 11,(1, %), [%,2}, (2,3] }, see figure 2.1.

[ 1 \ Il ]
[ K 1 K ]
0 1 2 3

Figure 2.1: The partition P = {[0,1],(1,3), 13,21, (2,31}

A non-example of a partition of [0,3] is P’ = {[0, 1], [2, 3]}. This is because it leaves out the part of the interval,
(1,2) so it does not cover. Another non-example is P” = {[O, 1], (%, %)[%,2), 12, 3]}. This one is not a partition

because two elements of the partition overlap [0, 11N (3, 3) # @. These can be seen in figure 2.2.

Definition 2 (Piecewise Constant Function). Let I be abounded interval, f: I — IR be a function, and IP be a partition
of I. We say that f is piecewise constant with respect to PP if for every | € IP, f is constant on J.

7



8 CHAPTER 2. RIEMANN INTEGRAL

[ ] [ ]
[ ] [ ]
0 1 2 3
[ [ ] \[ i ]
[ { ] I I ]
0 1 2 3
Figure 2.2: The non-partitions P’ ={[0, 1], (2,3]} and P” = {[O, 1], (%, %)[%,2), 2,3] }

4 |

3 |

2

‘I [

O |

| | | | |
0 0.5 1 15 2 25 3

Figure 2.3: Graph of the piecewise constant function f.

Example. An example of such a function on our partition from above is

2 ifo<x<I1
1 ifl<x<3
f(x) = 3 p
4 if 5 <x<2
0 if2<x<3.

Using this definition of piecewise constant functions allows us to define what their integral should be from our
intuition of area.

Definition 3 (Piecewise Constant Integral for a Partition). Let I be a bounded interval, let IP be a partition of I. Let
f: I — R be a function which is piecewise constant with respect to I’. Then we define the piecewise constant integral
p-c. [ p) f of f with respect to the partition IP by the formula

p.c.J f= crl]l,
[IP] Z J

Jep



where for each ] in IP, we let cj be the constant value of f on ], and []| be the length of the interval.

Example. When we take the integral of the function f: [0,3] — R defined as above, we calculate the area under
each constant piece. On the first part of the partition [0, 1], the value that f takesis2,s02 - |[I1| =2 -1 = 2, will be the
first summand in the integral. Similarly, for the next interval, it takes the value 1 from [1,1.5],s0 1 [[;| =1 % = %
We continue in this way for each element of the partition to obtain

1 1 9
.C. =12+~ = 440-1==.
pcjﬂmf 1 +2 1+2 +0-1 3

We prove a quick preliminary lemma that will be helpful for the upcoming proposition.

Theorem 4 (Length is Finitely Additive, [Taol5a] Theorem 11.1.13). Let I be a bounded interval, n be a natural number,
and let IP be a partition of 1 of cardinality n. Then
=> 1

JelP

Proof. We proceed by induction on n. More precisely, let P(n) be the property that whenever I is a bounded interval,
and whenever P is a partition of I with cardinality n, then |I| = Z]e]l’ []1.

The base case, P(0), just says that the only way I can be partitioned into an empty partition is if I itself is empty.
Similarly, the case P(1) follows from the fact that there is only one way to partition I into one piece, so I = J.

Now, suppose that P(n) is true for some n > 1, and now we prove P(n + 1). Let I be a bounded interval and let
IP be a partition of I of cardinality n + 1. If I is either the empty set or a point, then all the intervals in IP must also
be either the empty set or a point, and so they both have length zero, and the claim follows. So we may assume that
I is an interval of the form (a,b),[a,b), (a, b], or [a, b].

Let us first suppose that b € I. Since b € I, we know that one of the intervals K in IP contains b. Since K
is contained in I, it must therefore be of the form (¢, b], [c, b], or {b} for some real number ¢ with a < ¢ < b. In
particular, this means that the set I — K is also an interval of the form [a, c], (a, c), (a, c], [a,c) when ¢ > a, or a point
or empty set when a = c. Either way, we can see that

1T = [K| + [T —K]|.

On the other hand, since IP form a partition of I, we see that IP — K forms a partition of I — K. By the induction
hypothesis, we thus have
I-Xl= > 1

JeP—{K}

=3 1

JeP

Combining these two identities we obtain

as desired.

Now suppose that b ¢ 1, i.e,, I is either (a,b) or [a,b). Then one of the intervals K is also of the form (c, b) or
[c,b). In particular, this means that the set I — K is also an interval of the form [a, c], (a,c), (a,c], [a,c) whenc > a
or a point or empty set when a = c. The rest of the argument then proceeds as above. O

Now the natural question to ask is whether or not the definition of this integral depends on the chosen partition.
The following proposition tells us that it does not.
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Proposition 5 ([Taol5a] Proposition 11.2.13). Let I be a bounded interval, and let f: 1 — R be a function. Suppose that P
and P’ are partitions of 1 such that f is piecewise constant both with respect to P with respect to P’. Then

p.c.J f:p.c.J f.
(IP] (IP’]

Proof. Consider the common refinement
P#P' = {KNJ|KePand] € P'}.

Now we want to show that

p.c.J f= p.c.J f= p.c.J f.
(] (P#P’] (P’]

p.c.JUP] f= Z cy 11, p.c.J Z dg [k, p.c.J f= Z er IL].

JeP KeP’ P#P1] - cpapr

So we have

f =
(P']

Since length is finitely additive by Theorem 4, for any | € [P, there exist J1,...,Jn € P#P’ such that each J; C J.
Since P#P’ is a partition, these are disjointand J; U---UJ, =], and so

m=3 1l
i=1

Indeed, let x € J, then x € [, and [P’ is a partition of I, so there exists a K € P/ such that x € K. Thenx € JNK = J;
for some i. Now suppose x € J; U---UJn. Then x € J; for some i, and J; = J' N K’ for some ]’ € P and K’ € P/,
but since ]’ C J, ]’ = J since otherwise IP would not be a partition. Thus they are equal. So we get that

p.C. J[]P] f= Z cyl]l = Z el |Ll = p.c.J' f.

Jep L cP#P/ (P#P’]

An analogous result holds for P/, and thus we get the desired statement. O

Example. For example, consider the function f: [0,3] — R defined as

2 ifo<x<1
1 ifl<x<3
4 if3<x<2
0 if2<x<3.

If we change our partition to be P’ = {[0, 203,10, %), (5,21, (2, %], (%,3} }, then our function is still piecewise

constant with respect to this partition:

2 ifo<x<3
2 if3<x<1
1 ifl<x<3
4 if3<x<2
0 if2<x< g
0 iff<x<3.
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[ \ I Y I ¥ ]
L | A 1 | | 1
0 1 2 3

Figure 2.4: The partition P’ = {[O, 3),03.1,0,3),13,2, (2,7, (%, 3]}

Then calculating the integral of f with respect to both IP and P’ we get

1 1 9

.C. =1-24+=--1T+=--441-0==.

pCJ'[IP]f —I—z +2 +1-0 3
3 1 1 1 1 3 9

Due to this proposition we can define the piecewise constant integral over the interval I, instead of just for a
particular partition.

Definition 6 (Piecewise Constant Integral for an Interval). Let I be a bounded interval, and let f: I — R be a
piecewise constant function on I. We define the piecewise constant integral p.c. | f by the formula

p.c.J f:p.c.J f,
I [P]

where IP is any partition of I with respect to which f is piecewise constant.

Example. In our running example of f: [0,3] — R defined by

2 ifo<x<1

- 3

f(x): 1 1f]<X<z
4 if3<x<2

0 if2<x<3.

wehave p.c. [[f= 3.
To proceed to define the Riemann integral of a general function. We need a few other definitions first.

Definition 7 (Majorize and Minorize). Let f: I — R and g: I — R. We say that g majorizes f on I if we have
g(x) > f(x) for all € I, and that g minorizes f on L if g(x) < f(x) forall x € 1.

Example. For example, if I = [0,1], and f(x) = xZ2, then g(x) = x majorizes f since for all x € I, x2 < x. Similarly,

h(x) = x> minorizes x? since for all x € I, x3 < x2. In our running example of f: [0, 3] — R, defined by
2 ifo<x<1
1T ifl<x<3
flx) = i i x< 3
0 if2<x<3.

the function g’(x) = 5 majorizes f while the function h(x) = —3 minorizes it.
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Definition 8 (Upper and Lower Riemann Integral). Let f: I — R be a bounded function defined on a bounded
interval I. We define the upper Riemann integral [f by the formula

J f =inf {p.c. g| gisa p.c. function on I which majorizes f}
I J1

and the lower Riemann integral jlf by the formula

J f =sup {p.c. g | gisap.c. function on I which minorizes f} .
J1 J1

Example. Consider the function f(x) = x on the interval I = [0, 1]. Looking at the definition of the upper Riemann
integral, we need to bound this function from above by a piecewise constant function. As we take the infimum, the
piecewise constant function approach our function as in figure 2.5.

1 1 1 1
08 0.8 0.8 0.8
0.6 0.6 - 0.6 0.6
0.4 - 0.4 0.4 0.4 -
0.2} 0.2 0.2} 0.2}

0 ‘ 0

| | | | 0 | | | | 0 | | | | | | | |
0 02 04 06 08 1 0 02 04 0.6 08 1 0 02 04 06 08 1 0 02 04 06 08 1

Figure 2.5: Approximation of f(x) = x by piecewise constant functions from above.
We can do the same thing approximating from below as in figure 2.6,

1 1 1

08 0.8 0.8
0.6 0.6 0.6
04+ 041 0.4
0.2 0.2 0.2

O L L L L O L L | | O | | | | O
0 0204 06 08 1 0 0204 06 08 1 0 0204 06 08 1 0 02 04 06 08 1
Figure 2.6: Approximation of f(x) = x by piecewise constant functions from below.

Finally, the general Riemann integral is defined if the upper and lower Riemann integrals are equal.

Definition 9 (Riemann Integral). Let f: I — R be a bounded function on a bounded interval I. If flf = Tlf, then we
say that f is Riemann integrable on I and define B
Jir=Je=e
I J1 I
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12

0.8

0.4

0.2}

0 0.2 0.4 0.6 0.8 1

Figure 2.7: Upper Riemann sums of Dirichlet’s function

Remark 10. While this definition is quite sufficient and worked for hundreds of years, it turns out to be insufficient
in some ways as shown in the next example.

Example. Consider the function f: [0, 1] — R given by

f(x) =

1 if x is rational
0 ifxisirrational

This is called Dirichlet’s function and is shown in figure 2.7. In this case, any piecewise constant function g that
majorizes f must be such that g(x) > 1 except on a finite number of points. Suppose that g(x) < 1 on some interval
I C [0,1]. Then unless I is a single point, there will be a rational number r € I, so then f(r) = 1, but g(r) < 1,s0 g
does not majorize f. So I must be a single point, however, when we calculate the integral, this point has length 0, so
it will not contribute to the integral at all. Thus, it can be seen that that infimum of all piecewise constant functions
that majorize f is the function g(x) = 1, the integral of this function over [0, 1] is

p.c.J gx)dx=1-1=1.
I

A similar argument shows that the supremum of all piecewise constant functions that minorize f is the function
h(x) =0, and we have

p.c.J h(x)dx =0-1=0.
I
Since the upper and lower Riemann integrals do not agree, this function is not Riemann integrable.

Another way to define the Riemann integral is to use Riemann sums which we briefly review here because it
will be easier to prove that certain functions are not Riemann integrable using this formulation.
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4 4
3 3
2t 2t
1 1r
OO O.‘S 1 15 2 OO O‘.S 1 1.5 2

Figure 2.8: The upper Riemann sum U(x?,{[0, 1], (1,1.5], (1.5,2]} and the lower Riemann sum
L(x2,{[0,1],(1,1.5],(1.5,2]}

Definition 11 (Riemann Sums). Let f: I — R be a bounded function on a bounded interval I, and let IP be a partition
of I. We define the upper Riemann sum U(f,P) and the lower Riemann sum L(f,P) by

U(f,P)= Y [Jl-sup{f(x)|x €]}
JEP,J#0

and

L(f,P)= > [Jl-inf{f(x) | x € J}.

JeP,J#0

Example. Consider the function f(x) = x? on the interval [0, 2]. We can partition the interval as
P = {[0,1],(1,1.5],(1.5,2]}, although any other partition works as well. We see that the supremum of x? on the
interval [0, 1] is 1, while the supremums of x2 on the intervals (1,1.5] and (1.5, 2] are 2.25, and 4, respectively. So we

have
1

1
u(x2,{[0,11,(1,1.5,(1.5,2]}=1-1+225- 5 +4r 5 =412
We know from our basic calculus classes that the integral should be fé x2dx = %XS% = % .23 — %03 = % ~ 2.666,
so our estimate with this Riemann sum is fairly far off, this is because our partition still has pretty big intervals. As
we make them narrower the Riemann sum will converge to the area under the curve. Similarly, we can calculate
the lower Riemann sum of this function with respect to IP. In this case we see that the infimum of x? on the three
intervals is 0, 1, and 2.25. respectively. Thus we have

U(x?,{[0,1],(1,1.5],(1.5,2} = 0- T+1-

+225. - =1.625.

NI —
NI —

Both of these are illustrated in figure 2.8.



15

Then we have the following two propositions that connect the Riemann sums to the Riemann integral.
Lemma 12 ([Taol5a] Lemma 11.3.11). Let f: I — IR be a bounded function on a bounded interval 1 and let g be a function
which majorizes f and which is piecewise constant with respect to some partition IP of 1. Then

p.c.[ g > Uu(f,P).
I
Similarly, if h is a function which minorizes f and is piecewise constant with respect to IP, then
p.c.J h < L(f,P).
I

Proof. Suppose that p.c. [ g < U(f,P) = 3 jcp [JIsup{f(x) | x € J}. Since p.c. [{ g = 3} jcp ¢y ]I, and since PP is the
same in both cases, there must be some | € IP such that

¢y Il < ]l sup {f(x) | x € ).

But then this means that there is an x € ] such that cj < f(x) < sup{f(x) | x € J}, a contradiction to the fact that g
majorizes f. Thus

pc.J g > Uu(f,P).
I

An analogous method can be used to show that
p.c.J h < L(f,IP)
I

if h minorizes f. O

Proposition 13 ([Taol5a] Proposition 11.3.12). Let f: I — R be a bounded function on a bounded interval 1. Then

f = inf{U(f,IP) | IP is a partition of I}

f =sup{L(f,P) | IP is a partition of I}.

|
" J

Proof. From lemma 12, we can see immediately that flf > inf{U(f,IP) | IP is a partition on I}. For the other direction,
suppose that

J f > inf{U(f,IP) | IP is a partition on I}.
I

Then there exists a partition IP such that

D Jl-sup{f(x) | x € J} = U(f,P) < Lf < p.C.L g,

JeP

where g is any majorizing piecewise constant function. Since sup, .y > f(x) for all x € J it follows that the function
h that takes the value h(x) = sup, . ] f(x) on | is a majorizing function, and we obtain a contradiction

Z [JI-sup{f(x) | x € ]}<p.c.J h = Z IJI - sup{f(x) | x € J}.

JeP I JeP

An analogous method can be used to obtain the other half of the proposition. O
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12

0.8

0.4

0 0.2 0.4 0.6 0.8 1

Figure 2.9: Upper Riemann sums of Dirichlet’s function

We quickly show that the Riemann integral is insufficient for some functions. Consider Dirichlet’s function
f: [0,1] — R defined by

1 if x is rational
f(x) = .
0 if x is irrational

This function is bounded, so we show that it is not Riemann integrable. Let IP be any partition of [0, 1]. If ] is not a
point or an empty set, then
sup{f(x) [x € J} =1,

and in particular this gives

JI-sup{f(x) [x € J} =1]I.

Thus we have

ue,P)= > =1

JEP,J£0

Therefore since the empty set does not contribute to length, we have that T[OJ ;f = 1. We can see that in figure 2.9
that no matter how we partition [0, 1], there will always be a rational number in each interval, and an irrational
number in each interval.
Similarly, we have that
inf{f(x)[x€J}=0

and thus
L(f,P)= ) 0=0.
Jep, ] #0
So LO ”f = 0. Thus since the upper and lower Riemann integral are not equal, the function is not Riemann inte-

grable.
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Intuitively, the integral of this function should be 0, since there are far less rational numbers than irrational
numbers, so the nonzero part of the integral should not be able to contribute much. This issue will be fixed when
we move to the Lebesgue integral.

Remark 14. Another reason the Riemann integral is insufficient is that if {f,};_; is a sequence of functions that
tends to f pointwise on some interval I, as n tends to infinity, then we do not necessarily have

lim J fndx:J fdx.
I I

n—oo
In developing the Lebesgue measure, a goal will be to prove that this holds for Lebesgue integrals.

Finally we say a few words about Jordan measure, this was a reasonable first measure, but we will soon see
that it is insufficient for a robust theory. First we might want to consider what a measure is and what it should do.
There are any number of reasons why we might want to be able to measure the size of sets, the size of a set is one
of its fundamental properties. There are many difficulties in defining this measure, since most sets we might want
to measure are infinite. Intuitively, a point should have size 0, but if we want to measure a set by summing up its
components, we have an infinite number of points, each with size 0, so we would have to make sense of 0 - co. There
are other issues. The sets [0, 1] and [0, 2] are in bijection with each other, but a sensible definition of measure would
give the interval [0, 1], a length of 1, while the set [0, 2] should have a length of 2. There are many ways of going
about solving these problems, but there are three rules we would like a measure to satisfy. Calling our measure m,
we should have

(@) m(®@) =0, the empty set should not have a positive measure.
(b) If E C F, then m(E) < m(F), since F contains E it should be the same size or bigger.

(c) If Eq, Ep, ... are disjoint sets, then m(U$2 ; Ei) = > 2 ; m(E;), consider the sets E; = [i,1+ 1], then the measure

of the union of all of these sets should be infinite. For a finite example, consider the sets E; = [%, ZJ—,]}, SO

E; = [%, 1,E; = [%, %], .... We know from calculus that the series ) {° 2]—“ =1, so we would want the measure
of the union of these sets to be 1.

Definition 15 (Volume). We define the length of an interval I = [a, b], [a, b), (a, b], (a,b) to be |I| = a —b. A box in
R4 is a Cartesian product B =1; x - -- x I4 of dintervals I; ..., I4. The volume |B| of such a box is defined as

Bl = Ta[ > [Iaf x - - - x [Iq].
An elementary set is an subset of R¢ which is the union of a finite number of boxes.

Example. The volume of boxes in dimension 0, 1, 2, and 3, can be seen in figure 2.10.
An example of an elementary set can be seen in figure 2.11. Note that the boxes that make up the elementary set
do not need to be of the same dimension.

Lemma 16 ([Taol1l] Lemma 1.1.2). Let E C R4 be an elementary set.

(a) E can be expressed as the finite union of disjoint boxes.
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Figure 2.10: Volume of boxes in dimensions 0, 1, and 2.

Figure 2.11: Example of an elementary set in R3
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(b) If E is partitioned as the finite union By U - - - U By of disjoint boxes, then the quantity m(E) = [Bq|+ .-+ Byl is
independent of the partition.

We refer to m(E) as the elementary measure of E. The main idea of the proof of the second part of the above
proposition is that the length of an interval can be written as |I| = limy_;c0 %#(I N %Z). This works fairly well for
elementary sets, but we do not want to define the measure of an arbitrary set E C R as

m(E) = ]Jiinoo %#(E N %Zd).

This will not obey some basic properties that a measure should have. One of these is that if E has a measure A,
then translating E by a vector X, then m(E 4+ X) = A as well. However, if we let E = Q N [0, 1], then this definition
would give a measure of 1, but the translate E + v/2 will have a measure of zero, since every element of this set will
be irrational. So we need something more robust, especially since most of the sets we are interested in will not be
elementary sets. One way to do this is with the Jordan measure.

Definition 17 (Jordan Measure). Let E C R9 be a bounded set.

(a) The Jordan inner measure m, (y)(E) of E is defined as

m, ()(E) =sup{m(A) | A C E, A elementary}.

(b) The Jordan outer measure m*) (E) is defined as

*

m*U)(E) = inf{m(B) | B D E,B elementary}.

(€ Ifm, ) = m*(J), then we say that E is Jordan measurable and call m(E) = m, (j) = m*) the Jordan measure
of E.

Example. The simplest example of a Jordan measurable set is an elementary set E. In this case E is an elementary
set containing E, and no smaller elementary set can contain E, so

inf{m(B) | B D E, B elementary} = m(E)

. Similarly, E is the largest elementary set that is contained in E, so it is also its own inner measure. Thus E is Jordan
measurable, in particular any rectangle in R? is Jordan measurable.

This measure satisfies several nice properties.
Proposition 18 ([Tao11] Exercise 1.1.6). Let E,F C R be Jordan measurable sets. Then the following hold:
(a) EUF, ENF, E\F, EAF = (E\F) U (F\E) are Jordan measurable.
(b) m(E) > 0.
(c) If €, F are disjoint, then m(E U F) = m(E) + m(F).
(d) IfE CF, then m(E) < m(F).

(¢) M(EUF) < m(E)+m(F).
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() Foranyx € R4, E + x is Jordan measurable, and m(E 4+ x) = m(E).

The reason we mention the Jordan measure here is because we can reformulate the Riemann integral in terms of
the Jordan measure.

Proposition 19 ([Taol1] Exercise 1.1.25). Let [a, b] be an interval, and let f: [a, b] — R be a bounded function. Then f is
Riemann integrable if and only if the sets E4 = {(x,t) | x € [a,b],0 < t < f(x)} and E_ are both Jordan measurable in RZ,
in which case on has b
J f(x)dx = m(EL) —m(E_).
a

This definition gives us the interpretation of the integral as the area under the curve.

While the Jordan measure is more useful than the elementary measure, there are still many places where the
Jordan measure might not be sufficient. One example is on the fat Cantor set. This set is constructed by first taking
the interval [0, 1] and removing the middle }I leaving us with [0, %} U [%, 1]. Then we proceed by removing the
middle 4]—,1 out of each of the remaining 2™~ intervals. This has Jordan outer measure 1 since for any covering of
this set with finite boxes, each box must contain a point of the set. However, it has Jordan inner measure 0 since it
contains no intervals. Thus it is not Jordan measurable. Our next task is to investigate the Lebesgue measure. It is
able to measure these kinds of sets that the Jordan measure cannot, and it also gives us a completion of the Riemann
integral.
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Lebesgue Measure

To get a more robust measure we first start by changing the definition of the Jordan outer measure. When we defined
the Jordan outer measure of a set A we took the infimum of the measure of all elementary sets that contained A.
The elementary sets were finite unions of boxes. We will get a much better measure by changing finite to countable,
and looking at countable unions of boxes that contain our set.

Definition 20 (Lebesgue Outer Measure). We define the Lebesgue outer measure m*(E) of E as

m*(E) :inf{z Bnl| U Bn D E;By,..., boxes}.
1

n=1 n=
Theorem 21 ([Tao11] Exercise 1.2.3). The Lebesgue outer measure m* satisfies the following:
(a) (Empty set) m* (@) =0.
(b) (Monotonicity) IfE C F C R4, then m*(E) < m*(F).
(c) (Countable subadditivity) If E1,E,, ... C RY is a countable sequence of sets, then

m* < Ej En> < Z m*(En)
= n=1

, and there is equality in the case where the E; are pairwise disjoint.

Proof. Properties (a) and (b) come straight from the definition of Lebesgue measure. For property (c) let Eq, E5,... C
R4 be a countable sequence of sets. We want to show that

o0 n o0 n o0 .
inf{z |Bn| | Bn, are boxes U E; C U Bn} < Zinf{z ’Cg)
n=1 i=1 n=1 i=1 n=1

. oo .
\ CT(f) are boxes ,E; C U Cg)} +€
=1

n=

for every € > 0. By the definition of infimum, for € > 0 we can find a cover C si), ...of Ey such that }_7°_; ‘C%1 )

m*(E;) < e/et. Thus, by countable axiom of choice we can construct a double infinite sequence

o0
such that E; C U Ciin)

(C“'“))ieN,neN e

21
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and -
Z ‘C(i,n)’ < m*(E{) 4+ e/2%
n=1
But notice that
U E; C U U Cin) = U Cin = Z ‘Cln‘G{ZIBHIIB are boxes UE - U Bn }
ieN ieNnelN (i,n)eN?2 (in)eN2 i=1 n=1
This satisfies
n
w(08)= % Joun|- X 5 [on|s X (wiegrez) - T
i=1 (in)eN?2 ieNnelN ielN

as desired. O

Example. Let E = {x1,...} C R be a countable set. The Jordan outer measure of such a set can be arbitrarily large.
For instance, the Jordan outer measure of Q is infinite. However, Q has Lebesgue outer measure 0, since we can
cover it by the boxes {x1},{x2}, ..., which each have volume 0. This shows that the Lebesgue outer measure of any
countable set is 0.

To continue the analogy with the Jordan measure we would like to define a Lebesgue inner measure. However
no information is gained from such a definition. So we will define the Lebesgue measure slightly differently.

Definition 22 (Lebesgue Measurable Sets). A set E C R4 is said to be Lebesgue measurable if, for every € > 0,
there exists an open set U C R¢ containing E such that m*(U\E) < e. If E is Lebesgue measurable, we refer to
m(E) = m*(E) as the Lebesgue measure of E.

Again we state the following without proof:
Theorem 23 ([Taoll] Lemma 1.2.13). The Lebesgue measure, m, satisfies the following:
(a) (Empty set) m(D) = 0.
(b) (Monotonicity) IfE C F C R4, then m(E) < m(F).

(c) (Countable subadditivity) IfEq,E5,... C RY is a countable sequence of sets, then
m( U En> <Y m(En)
n=1 n=1

, and there is equality in the case where the E; are pairwise disjoint.

Example. From the definitions we can see that every open set if Lebesgue measurable. So for R any interval of the
form (a,b), or any arbitrary union of open intervals will be Lebesgue measurable. Also, the empty set is Lebesgue
measurable, since we can just take arbitrarily small open sets.

Another example of a Lebesgue measurable set is a closed interval [a, b]. Given € > 0, there exists ann € IN
such that % < €. Then we can take the set E;;, = (a — %, b+ ﬁ), and we will have
1 1 1

5 b+ = a)U (b, b+ =)

(la,b])\(a m

which has Lebesgue outer measure 2 . Thus since € was arbitrary, [a, b] is Lebesgue measurable.
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So we define a set to be Lebesgue measurable if we can approximate it by open sets, in such a way that the error
has very small Lebesgue outer measure.
We prove a quick lemma so that we can show that many sets are Lebesgue measurable.

Lemma 24 ([Taol1l] Lemma 1.2.13). IfE C R4 and F C RY are Lebesgue measurable, then E\F is Lebesgue measurable.

Proof. Given e > 0, there exists an open set U C R4 such that m*(U\E) < e. Then U\F contains E\F and is open,
and this will approximate E\F with an arbitrarily small error, thus it is Lebesgue measurable. O

Lemma 25 ([Taol1] Lemma 1.2.13). IfE,F C R4 are Lebesgue measurable sets, then £y N E; is Lebesgue measurable.

Proof. For a given € > 0, there exist open sets U, V C IRY such that m*(U\E) < e and m*(V\ F) < e. Then U; N U,
is open and will contain E N F and this will approximate E N F up to an arbitrary error. Thus E N F is measurable. [

Proposition 26 ([Tao11] Lemma 1.2.13). IfEq,E,, ..., E3 C R are a sequence of Lebesgue measurable sets, then the union
US>_ ¢ En is Lebesgue measurable.

Proof. Let € > 0 be arbitrary. By assumption, each E, is contained in an open set U,, whose difference U, \En
has Lebesgue outer measure at most €/2™. By countable subadditivity, this implies that | J;_; En is contained in
U1 Up and the difference (US_1 Un) (Un—1 En) has Lebesgue outer measure at most €. The set [J_; Un being
a union of open sets, is itself open, and the claim follows. O

We end this section on the Lebesgue measure by showing that there are still sets that are not Lebesgue measur-
able.

Proposition 27 ([Taoll] Proposition 1.2.8). There exists a subset E C [0, 1] which is not Lebesgue measurable.

Proof. Consider the quotient IR/Q. Each element of it is dense in R and thus has a non empty intersection with
[0,1]. Applying the axion of choice we can find an element xc € CN[0,1] for each C € R/Q. We thenlet E =
{xc | C € R/Q]} be the collection of coset representatives. By construction E C [0, 1]. Let y be any element of [0, 1].
Then it must lie in some coset C of R/Q, and thus differs from xc by some rational number in [—1,1]. In other
words we have
0,1 c U (E+q.
qeQN[—1,1]
On the other hand, we have
U (E+qcl-1,2.
qeQn[—1,1]
Also the different translates E + q are disjoint, because E contains only one element from each coset of Q.
We claim that E is not Lebesgue measurable. To see this suppose for the sake of contradiction that E was
Lebesgue measurable. Then the translates E + q would also be Lebesgue measurable. By countable additivity,
we thus have

m U E+q|= > mE+q),
qeQn[—1,1] qeQn[—1,1]
and thus by translation invariance,
1< > m(E)<3
qeQN[—11]
On the other hand, the sum ZqGQﬁFLH m(E) is either 0, if m(E) = 0, or infinite, if m(E) > 0, leading to a
contradiction either way. O
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Chapter 4

Lebesgue Integration

We define Lebesgue integration in a few steps. Starting with simple functions which play an analogous role to the
piecewise constant functions we used in our discussion of Riemann integration.

Definition 28 (Characteristic Functions). Let A C IR9 be a measurable set. The characteristic function on A is defined
as
) 1 ifxeA
XAX) =
0 ifx ¢ A.

Example. These are some of the simplest functions. Dirichlet’s function can be defined as xgn(o,1]-
Definition 29 (Simple Function). A simple function f: R4 — C is a finite linear combination

fZCHE] +"'+Ck1Ek
of indicator functions T¢, of Lebesgue measurable sets E; C RY, and the ¢; € C. An unsigned simple function
f: RY — [0, +00] is defined similarly, but with the ¢; € [0, +00] instead.

Example. Dirichlet’s function that we discussed above is a simple function. Let E; = QN[0,1] and let E; =
IR\Q N [0, 1]. Then Dirichlet’s function is
f=1-1Tg, +0-Tg,.

Any piecewise constant function is a simple function as well. Let I = [0,2] and consider the partition P =
{[0,11,(1,2], (2,3]}. Then the function f: I — R defined by

2 ifxel0,1]
flx) =<7 ifxe(1,2]
1 ifx e (23]

is a simple function. We can write it as
f:2’ 1[0,]] +7' ](],2] +1 ‘ ](2,3].

From this definition it is fairly intuitive for how we should define the Lebesgue integral of a simple unsigned
function.

25
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Definition 30 (Integral of Simple Functions). If f = cyTg, + - -+ ck1g, is an unsigned simple function, the integral
Simp [Ra f(x)dx is defined as
SimpJ f(x)dx =cym(Eq) + -+ - + cxem(E).
R4
Example. We can now take the unsigned simple integral of Dirichlet’s function. Write it as f(x) = 1-1gn1 +0-
TR\Qn[0,1]- Then we have

SimpJ f(x)dx =1-m(QNI[0,1])+0-m(R\QNI[0,1]) =1-m(QNI0,1]) =0.
[0,1]

Definition 31 (Absolutely Integrable). A complex simple function f: R¢ — C is said to be absolutely integrable if
Simp [Ra [f(x)|dx < oco. If f is absolutely integrable, the integral Simppa f(x)dx is defined for real signed f by the
formula

SimpJ f(x)dx:SimpJ f+dx—SimpJ dx
R4

f_
Rd Rd
where f = max(f(x),0) and f_(x) = max(—f(x),0). And we define it for complex valued f by the formula

SimpJ' f(x)dx = Simp J Re f(x)dx +iSimppa Im f(x)dx
R4 R4

Definition 32 (Almost Everywhere). We say that a property is said to hold almost everywhere if the set for which the
property fails has Lebesgue measure zero.

Remark 33. The importance of almost every equality cannot be overstated. One of the crucial ideas of measure
theory is that it does not matter if two functions, sets, etc. differ by a set of measure zero. We can consider them to
be the same and everything works out nicely. This will come up over and over, some theorems will only hold for
almost every x € R™, we will identify to functions to be in the same equivalence class in some spaces if they are the
same almost everywhere, and in many more places.

Example. We say that two functions, f and g are the same almost everywhere if the set {x € RY | f(x) # g(x)} has
Lebesgue measure zero. So consider Dirichlet’s function f: [0, 1] — R defined by

1 if x is rational
f(x) =

0 if x is irrational

Then the function g(x) = 0 is equal to f(x) almost everywhere since the set where they are not equal is Q N [0, 1]
which has Lebesgue measure 0.

To define the Lebesgue integral of a general function we first need the notion of a measurable function, of which
there are many, but we just choose one.

Definition 34 (Measurable Function). An unsigned function f: R¢ — [0, +c0] is measurable if for every open set
U C [0,+00], the set f~1(U) is Lebesgue measurable. An almost everywhere defined complex-valued function
f: RY — C is measurable if = (U) is measurable for every open set U C C.

Example. If f is a continuous function, then f~'(U) is always open if U is open, so since every open set is Lebesgue
measurable, f is measurable.
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Consider Dirichlet’s function f: [0, 1] — IR defined by

1 if x is rational
f(x) =

0 if x isirrational

Let U C [0, +00] be an open set, if 0 ¢ U and 1 ¢ U, then f~1(U) = @, which is measurable. If 0 € Uand 1 € U, then
f~1(U) = [0, 1], which is measurable since we can approximate it by the open sets E,, = (f%, 1+ %) with arbitrarily
small error. If 1 € Uand 0 ¢ U, then f~' (U) = QN [0, 1], we have seen that Q is Lebesgue measurable and since
[0, 1] is measurable, so is their intersection by lemma 25. Finally, if 0 € U and 1 ¢ U, then =) =[0,1] N (R\Q),
R is measurable since it is the complement of @, and since complements and intersections of measurable sets are
measurable by lemmas 24 and 25, f~'(U) is measurable for all open U C [0, +oco] and thus f is measurable.

Definition 35 (Lower and Upper Lebesgue Integral). Let f: RY — [0, +oc] be an unsigned function. We define the
lower unsigned Lebesgue integral [af(x)dx to be the quantity

J f(x)dx = sup {SimpJ. gx)dx|0<g<f;g simple}
R4 Rd

where g ranges over all unsigned simple functions g: R% — [0, +oc] that are pointwise bounded by f. There is an
analogous definition of upper unsigned Lebesgue integral but we will not use it.

Now we have

Definition 36 (Unsigned Lebesgue Integral). If f: RY — [0,+oc] is measurable, we define the unsigned Lebesgue
integral [q f(x)dx of f to be equal to the lower unsigned Lebesgue integral.

Finally we get to the notion of absolute integrability.

Definition 37 (Absolutely Integrable). An almost everywhere defined measurable function f: R4 — C is said to be
absolutely integrable if the unsigned integral

J ()] dx
R4

is finite. If f is real-valued and absolutely integrable, we define te Lebesgue integral by the formula

LRd flx)dx = LRd fi(x)dx— LRd f_(x)dx,

and if f is complex valued we define it by

J f(x)dx:J Ref(x)dx—&—iJ Im f(x)dx.
Rd Rd Rd

Now we return to the function f: [0, 1] — R defined as

1 if x is rational
f(x) =

0 if x isirrational

We saw that this function is not Riemann integrable. However, this is just the characteristic function on Q N [0, 1],
which is a measurable set, so it is Lebesgue integrable, with Lebesgue integral 0, since this set has Lebesgue measure
0.
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11 1 1 1
0.8 - 0.8 0.8 0.8
0.6 0.6 0.6 0.6
04+ 041 0.4 0.4
021 0.2 0.2 0.2

L L L L ) L L | |
OO 0.2 04 0.6 0.8 1 00 02 04 0.6 08 1 0

L | | |
0 02 04 06 08 1 OO 02 04 06 08 1

Figure 4.1: Approximation of f(x) = x by simple functions from below.

Now we prove that if a function is Riemann integrable, then it is Lebesgue integrable and the integrals are equal.
To distinguish between the two integrals we denote the Riemann integral by R [ f.

To prove our last proposition we make a quick definition that we could have made before, but it will only be
used here.

Definition 38 (Upper and Lower Lebesgue Integral). Let E be a measurable subset of R™, and let f: E — R be a
function. We define the upper Lebesgue integral to be

J f =inf {J g | g is an absolutely integrable function from E to IR that majorizes f }
E E

and we define the lower Lebesgue integral to be

J f =sup {J g | g is an absolutely integrable function from E to IR that minorizes f }
JE E

Example. Consider the function f(x) = x> on the interval [0, 1]. We see that the function g(x) = x majorizes f since
f(x) = x> < x on [0, 1]. Furthermore, we have

J |x| dx = J xdx = sup J
[0,1] [0,1] [0,1]

’

s | s is simple and non-negative and minorizes x} .

We can see that simple functions approximate the function g(x) = x. Notice that in this case that since x is Riemann
integrable, we can approximate it by piecewise constant functions. So [ {4 ;;xdx = ]Z and this function majorizes
f(x) = x3, so we get

J x> dx < J xdx.
[0,1] [0,1]

Taking absolutely integrable functions closer and closer to f(x) will get us an upper bound on it. Similarly, we can
approximate it from below by the lower Lebesgue integral and get a lower bound on the function. In this case, as we
will since in the next proposition, since the function is Riemann integrable, it is Lebesgue integral and its Riemann
and Lebesgue integrals are equal.

Then we have
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Lemma 39 ([Taol5b] Lemma 8.3.6). Let E be a measurable subset of R and let f: E — R be a function. Let A be a real
number, and suppose [ f = [ f = A. Then f is absolutely integrable and

[ e=] =] =~

Finally, we have:

Proposition 40 ([Taol5b] Proposition 8.4.1). Let I C IR be an interval, and let f: I — R be a Riemann integrable function.
Then f is also absolutely integrable, and [ f =R [ f.

Proof. Write A = R [ f. Since f is Riemann integrable, we know that the upper and lower Riemann integrals are
equal to A. Thus, for every e > 0, there exists a partition IP of I into smaller intervals ] such that

A—e< ) IIIiréfIf(x) <A<) llsup{f(x)x €} < A+e.
JeP Jep

Let fg : I — R be the function
fo =) inf{f(x)|x € J}1j(x)

JeP

and let f be defined as

f& =) sup{f(x) | x € J}1j(x).

JeP

These are simple function and hence are measurable and absolutely integrable. We have

L fo =) inf{f(x) |x € J}1y(x)

JelP
and
J f& =) sup{f(x) | x € J}1j(x).
I JeP
And hence
A—egLfg gAgij <A+e.

Since f{ majorizes f and f minorizes f, we thus have

A—eﬁJfSJf§A+e
J1 I

for every €, and thus

and thus f is absolutely integrable [ f = A. O
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Figure 4.2: The graph of e™

We end with a brief geometric discussion on the difference between the Riemann integral and the Lebesgue
integral. The Riemann integral can be thought of as taking the area under the curve by approximating it with boxes,
whose width goes to 0. This works well for many functions, but can easily fail. The difference with the Lebesgue
integral is it switches the perspective to use horizontal boxes. For each value that the function takes it is basically
multiplying that value by the size of the set that takes the value, which is its measure. The idea of measure of
a set was what allowed Lebesgue to define the integral in this different, and better way. The following example
illustrates this idea.

Example. If we wanted to evaluate the Riemann integral of this function, then we would begin by partitioning
the domain, say we partition the interval [—2,2] as IP = {[-2,—1], (—1,0], (0,1], (1,2]}. Then we can take the Upper
Riemann sum with respect to this partition to be

U™, P) =Y (sup{f(x) [x ) -IIl.

JeP

Then to evaluate the Riemann integral we will shrink down the length of the intervals in the partition to 0. On the
other hand, if we want to evaluate the Lebesgue integral, we will start by partitioning the range of the function. We
can pick values on the range such that {0.2,0.4,0.6,0.8, 1}, and then create the simple function with respect to these
values. Then for 0.2 we would take the function 0.2 - 1o , where Ay ; is the subset of the interval [-2, 2] where

Aoz =[-2,x]UKX,2]

where x is the smallest point such that f(x) = 0.2 and x’ is the largest point such that f(x’) = 0.2. Then we would
make A 4 which is defined as

Apa = [, ylUly ,x]
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Figure 4.3: The Riemann and Lebesgue integral of e ? respectively.

where x and x’ are as above and y is the smallest point such that f(y) = 0.4 and y’ is the largest point such that
f(y’) = 0.4. We can continue in this way to get the rest of the sets A g, Ao g, A1. Then our simple function is

02-Tp,, +04-Ta,, +0.6-Ta, +08 Ta,,+1-1a,.

We can see this in second image of figure 4.3. On the other hand, if we wanted to integrate this function with the
Riemann integral, we would begin by partitioning the domain. We might partition [-2,2] as

]P, = {[_2/ _]]/ (_]/ O]/ (0/ ]]/ (]/2}} .
Then we can take the piecewise function that majorizes e, by taking the value on each piece of the partition to
be the supremum of values on the partition, as can be seen in the left hand side of figure 4.3.

The main difference between the two methods of integration is that with the Lebesgue integral we are able to
break up the domain into more pieces, and pieces that are not connected. Whereas with the Riemann integral, we
must partition the domain first, but as we have seen this does not work in the case of more complex functions such
as Dirichlet’s function. In that case the partition of the domain is complex, while the range is particularly simple, it
only assumes two values on the range. For functions such as these the Lebesgue integral works far better.

4.1 Convergence Theorems

In this section we prove the monotone convergence theorem, Fatou’s lemma, and the dominated convergence the-
orem because all three are frequently used throughout this thesis. These theorems give conditions for when a limit
and an integral commute. This is another advantage of Lebesgue integration over Riemann integration. This section
follows [Bas13]. Throughout we let i denote the Lebesgue measure.
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Theorem 41 (Monotone Convergence Theorem, [Bas13] Theorem 7.1). Suppose fr is a sequence of non-negative mea-
surable functions with f1(x) < fa(x) < -+ for all x and with

lim f(x) = f(x).

n—oo

Proof. Note that [ fr, is an increasing sequence. Let L be the limit of this sequence. Since fn < f for all n, we have
L < [ f, we show the opposite inequality.

Let s = ) i ajxg, be any non-negative simple function less than or equal to f and let ¢ € (0,1). Let A, =
{x | fn(x) > cs(x)}. Since fn (x) increases to f(x) for eachx and ¢ < 1,then Ay C A, C --- and Un_7 An = R™. For

each n,
anzj fnzcj s

m
= CJA Z aiXE;

ni—1

m
= CZ ai(Ei NAR).

i=1

If we let n — oo then the right hand side converges to

c i a;u(Ey) = ch.
i=1

Therefore, L > ¢ J' s. Since c is arbitrary in the interval (0, 1), then L > f s. Take the supremum over all simple s < f,
we obtain L > [ f. O

Example.

(a) Let f: R™ — [0, 00] be a non-negative function. We will prove that limp_, [gn nlog (1 + %) dpu = [pa fdp.

First, let
fan=mnlo 1+£ =1lo 1—1—i )
n — g n - g n .
Note that each n is non-negative and measurable. Further, f; < f; < --. since log is an increasing function
and the sequence
n
lim (1 + f(x)) =ef(x)
n—oo n

is an increasing sequence. Thus by the monotone convergence theorem

lim J fndu:J fdu.

n—oo

(b) Let our space be X = [0, c0) with the Lebesgue measure and take f,,(x) = —1/n. Then fX fn = —oo, but
f1 <f, <...<f=0and jx 0 = 0. The monotone convergence theorem does not work here because the fy,
are negative.
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Figure 4.4: An increasing sequence of functions.

(c) Suppose fn = nx(0,1/n) -Then fn > 0, f — 0 for each x, but IX fn = 1 does not converge to [0 = 0. The
monotone convergence theorem does not work here because the f,, decrease to f, they don’t increase to f.

Remark 42. The monotone convergence theorem gives us a condition for when lim and | commute. The next
theorem, Fatou’s lemma tells us the best we can do when we don’t put any conditions on the fy,.

Theorem 43 (Fatou’s Lemma, [Bas13] Theorem 7.8). Suppose the fy, are non-negative and measurable. Then

J liminff,, <lim ian fn.
R™ n—oo n—oo n
Proof. Let gn = infi>n fi. Then the g, are non-negative and gn increases to liminf, o fr,. Clearly g, < fj for
eachi>mn,so [ gn < [ fi. Therefore
Jgn S J J'fi‘
i>n

If we take the limit in the above inequality as n — oo on the left hand side we obtain [ liminf f,, by the monotone
convergence theorem and on the right hand side we obtain liminf [ f,. O

Example. Let E C R be Lebesgue measurable and define

XE if nis even
fn =
1—xg ifnisodd.
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Consider what happens if X = [0,2] and E = (1, 2]. Then we get the sequence of functions

X(1, ifniseven
fn = R
X[0,1] ifnisodd.

Note that as n increases, the graphs of these functions swap back and forth and that for any n

[ =
[0,2]

but liminf,, f, = 0. Thus

0= J lIiminff, < limian fn =1
[0,2] n—oo n—oo [0,2]
which is an example of strict inequality in Fatou’s lemma.

Finally we reach the dominated convergence theorem which is similar to the monotone convergence theorem in
that it gives us a condition for which lim and [ commute.

Theorem 44 (Dominated Convergence Theorem, [Bas13] Theorem 7.9). Suppose that fy, are measurable real-valued
functions and £y, (x) — f(x0 for each x. Suppose that there exists a non-negative integrable function g such that |f (x)| < g(x)
forall x. Then

n—oo

lim J frdu — deu.
Proof. Since f + g > 0, by Fatou’s lemma,
Jf—i—Jg = J(f—i— g) < liminfj(fn +g)= limianfTl —&—Jg.
n—oo n—oo
Since g is integrable,

n—oo

Jfglimmfjfn.

Similarly, g — f, > 0, so

J'g—J'f: J(g—f) < linrrgigfj(g—fn) :Jf+limian'(—fn),

n—oo

and hence
— J f <lim ian(—fn) = —limsup fn.
n—00 n—oo
Therefore
Jf > limsupjfn
n—oo
which proves the theorem. O

Example. We will use the Dominated Convergence theorem to compute

lim du.
n—oo

J nsin(x/n)
R X(x2+1)
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Let x € R and define
_ msin(x/n)

fnlx) = x(x2 +1)

for each n € IN. Note that each f,, is measurable and the sequence {f,,} converges pointwise to 1+17 forall x # 0.

Indeed,

lim fn(x) = sin(x/n) T ]

nn, xS = e, x/m T+x2  14x2
This allows us to choose g(x) = ]jjj as our dominating function. Thus we can apply the dominated convergence
theorem to conclude that

) nsin(x/n) . * msin(x/n)
lim —————=dpu = lim ————dx
n—oo Jg x(x2 4 1) n—oo |_o x(x2+1)

> 1
- | ——a
Lo T2
= arctan(x)|*°,

= Tt
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Chapter 5

Abstract Measure Theory

In this section we very briefly introduce abstract measure theory with the goal of proving the Radon-Nikodym
Theorem. This theorem is crucial in the proof of the duality of LP and L9. Everything in this section is based
on [Bas13] but can also be found in [Taol1], [Roy88] or any other standard analysis book. Most of the definitions
and theorems here are exactly the same as those in the Lebesgue measure section, just in a more general setting.
Throughout this section let X be a set. Taking X = R™ we will be in the Lebesgue setting.

Definition 45. A o-algebra is a collection A of subsets of X such that
@) e Aand X € A.
(b) If A € A, then A¢ € A.
(c) Whenever Ay, A,,...arein A, then U2 ; Ay € Aand N2, A € A
An example of this we have already seen is the collection of Lebesgue measurable sets.
Definition 46. The pair (X, A) is called a measurable space and a set A is measurable if A € A.

Remark 47. A typical example of a measurable space is a probability space. One can think of a o-algebra as the
possible events in the space, or as the set of possible outcomes of an experiment.

Definition 48. Let (X, .A) be a measurable space. A measure on (X, A) is a function p: A — [0, 0o such that
(@) w@)=0.
(b) IfA; € A, i=1,2,... are pairwise disjoint, then
o0 o0
w(UJA) =) uAy.
i=1 i=1

We call the triple (X, A, 1) a measure space.

These are the same properties that we wanted the Lebesgue measure to satisfy. We are simply taking those ideas
and abstracting them.
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Example. Let X =N, let A = 2X the power set of X and let u(A) = |A|for A C X. This is called the counting measure
of X and simply counts how many elements are in the given set.

Definition 49. Let (X, A, 1) be a measure space. We say that p is a finite measure if 1(X) < co. We also say that p is
o-finite if there exist sets E; € A such that (E;) < oo for each i and X = [J{Z A;.

Example. Consider the measure space R with the Lebesgue measure. Let E; = (—i,1). Then for each i, pu(E;) <
infty, but U2 ; Ei = R, so the Lebesgue measure is a o-finite measure.

Next we define the concept of measurable function which is the same as in the case of the Lebesgue measure.
This will allow us to define the integral of a measurable function with respect to a particular measure.

Definition 50. A function f: X — R is measurable if {x | f(x) > a} € A for all a € R. A complex-valued function is
measurable if both its real and imaginary parts are measurable.

Example. Suppose f is real valued and constant. Then the set {x | f(x) > a} is either empty or all of X, so f is
measurable.

Definition 51. Let (A, A, 1) be a measure space. If

n
s=) aixe,
i=1

is a non-negative measurable simple function, the integral of s is

n
J sdp = Z aip(Eq).
X i=1

Here, if a; = 0 and p(E;) = oo, we use the convention that a;u(E;) = 0. If f > 0 is a measurable function, define

J fdp = sup {Jsdu |0 <s<HT,s simple}.
X

Finally, to define the integral of a general measurable function let f be measurable and set f* = max(f,0) and
f~ = max(—f,0). Provided that [, f*duand [ f~du are both finite, define

J fdu:J f+dufJ' fdu.
X X X

If f = u+1ivis a complex valued function define

J fdu:J' udu—f—iJ vdp.
X X X

One of the most important propositions in this section is the following criteria for a function to be zero almost
everywhere. This will be used constantly.

Proposition 52. Suppose f is measurable and non-negative and [ fdu = 0. Then f = 0 almost everywhere.

Proof. If f is not equal to 0 almost everywhere, there exists an n such that i(A,) > 0 where A = {x | f(x) > 1/n}.
But since f is non-negative,

1
OZJfZJ fZ*H(An)r
N n
a contradiction. O

This will prove to be particularly useful when we are looking at the integrals of |f].
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5.1 Signed Measures

Now we proceed towards the Radon-Nikodym Theorem. We will first look at signed measures which are a measure
that takes negative values as well as positive.

Definition 53 (Signed Measure). Let A be a o-algebra. A signed measure is a function p: (—oo, oo} such that u(@) =0
and p (US2 Ai) = Y2 u(Aq) whenever the A; are pairwise disjoint.

Definition 54 (Positive, Negative, Null Sets). Let yt be a signed measure. A set A C A is called a positive set for p if
w(B) > 0 whenever B C A and B € A. We say that A € A is a negative set if 1(B) < 0 whenever B C Aand B € A.
Finally, a null set is one where p(B) = 0 whenever B C A and B € A.

Example. Suppose p is the Lebesgue measure and

v(A) = J fdp
A
for some integrable f. If welet P = {x | f(x) > 0}, then P is a positive set and if N = {x | f(x) < 0}, then N is a negative
set. The Hahn decomposition theorem below will decompose our space into P and N. First we need a proposition.

Proposition 55 ([Bas13] Proposition 12.4). Let y be a signed measure which takes values in (—oo, 0o]. Let E be a measurable
set with W(E) < 0. Then there exists a measurable subset F of E that is a negative set with u(F) < 0.

Proof. 1f E is a negative set, we are done. If not, there exists a measurable subset with positive measure. Let n be
the smallest positive integer such that there exists E; C E with mu(Eq) > 1/n7. We then define pairwise disjoint
measurable sets E;, E3,... by induction as follows. Let k > 2 and suppose Eq,...,Ex_1 are pairwise disjoint
measurable sets with pu(E;) > 0fori=1,..., k—1.If F, =E—(Eq U---UEk_7 is a negative set, then

k—1
w(Fi) = r(E) = Y u(Eq) < p(E) <0
i=1

and Fy is the desired set F. If Fy is not a negative set, let ny be the smallest positive integer such that there exists
Ex C Fx with Ex measurable and p(Eyx) > 1/ny. We stop the construction if there exists a k such that Fy is a
negative set with p(Fx) < 0. If not, we continue and let F = M Fx — E — (U Ex). Since 0 > p(E) > —oo and
w(Ex) >0, then

oo
W(E) = u(F)+ Y u(Ew).
k=1
Then p(F) < u(E) < 0, so the sum converges.
Lastly we show that F is a negative set. Suppose G C Fis measurable with 1(G) > 0. Then pu(G) > 1/N for some
N. But this contradicts the construction, since for some k, ni > N, and we would have chosen the set G instead of
the set Ey at stage k. Therefore F must be a negative set. O

Now we arrive at the Hahn Decomposition Theorem which will be a crucial part of the Radon-Nikodym theo-
rem. We write A A B for (A—B)U (B —A).

Theorem 56 (Hahn Decomposition Theorem, [Bas13] Theorem 12.5).

(a) Let w be a signed measure taking values in (—oo, 0o]. There exist disjoint measurable sets E and F in A whose union is X
and such that € is a negative set and F is a positive set.
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(b) If €' and ¥’ are another such pair, then E A €' = F A ¥/ is a null set with respect to .
(c) If wis not a positive measure, then W(E) < 0. If —w is not a positive measure, then p(F) > 0.
Proof.

(a) Let L = inf{pu(A) | A is a negative set}. Choose negative sets Ay, such that u(An) — L. Let E = U3 ; An. Let

Bn=An—(B1U---UByn_1) for each n. Since A,, is a negative set, so is each By,. Also, the B, are disjoint and
UnBn =UnAn =E. If C CE, then

n n
w(€) = lim u (Cﬂ <1U1 Bi)) = nlgr;oZ] r(CNBy) <0.
— iz
Thus E is a negative set. Since E is a negative set,
H(E) = u(An) + 1(E—An) < p(An).

Letting n — oo, we obtain p(E) = L.

Let F = E€. If F were not a positive set, there would exist B C F with p(B) < 0. By Proposition 55 there exists a
negative set C contained in B with pu(C) < 0. But then E U C would be a negative set with /(EUC) < u(E) =1L,
a contradiction.

(b) To prove uniqueness, if E/,F’ are another such pair of sets and A C E—E’ C E, then u(A) < 0. But A C
A—E'=F —F C F/,sou(A) > 0. Therefore u(A) = 0. The same argument works if A C E/ — E, and any subset
of E A E/ can be written as the union of A; and A, where Ay CE—E’and A, C E/ —E.

(c) Suppose W is not a positive measure but u(E) = 0. If A € A, then
LA =p(ANE)+p(ANF) > wE)+u(ANF) >0,

which says that p must be a positive measure, a contradiction. A similar argument applies for —pand F.

This theorem leads to the following definition.

Definition 57. We say that two measures are mutually singular if there exists two disjoint sets E and F in .A such that
EUF =Xand p(E) = u(F) =0. This is denoted p L v.

Suppose f is non-negative and integrable with respect to . If we define v by

VA) = L fdy,

then v is a measure. We will now consider the converse. If we are given two measures v and 1, when can we find
an f such that v(A) = fA fdu holds for all subsets A € A.

Definition 58. A measure v is said to be absolutely continuous with respect to a measure p if v(A) = 0 whenever
w(A) = 0. We write v < .

We need one last lemma before we can prove the Radon-Nikodym theorem.
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Lemma 59 ([Bas13] Lemma 13.3). Let w and v be finite positive measures on a measurable space (X, A). Either u 1 v or
else there exists € > 0 and G € A such that u(G) > 0 and G is a positive set for v— ev.

Proof. Consider the Hahn decomposition for nu — 1. Thus there exists a negative set E, and a positive set Fy, for
this measure, E, and F;, are disjoint and their union is X. Let F = |J,, Fn and E, = (N, En. Note E¢ = J,, E§, =
UnFn=F.

For eachn,E C E;, so

V(E) < V(En) € ~u(En) < ~u(X).
n n

Since v is a positive measure this implies that v(E) = 0. One possibility is that u(E¢) = 0, in which case p L v.
The other possibility is that w(E€) > 0. In this case, u(Fn) > O for some n. Let € = % and G = F,. Then from the
definition of F;;, G is a positive set for v — et O

Finally we can state and prove the Radon-Nikodym theorem.

Theorem 60 (Radon-Nikodym, [Bas13] Theorem 13.4). Suppose w is a o-finite positive measure on a measurable space
(X, A) and v is a finite positive measure on (X, A) such that v is absolutely continuous with respect to . Then there exists a
w-integrable non-negative function f which is measurable with respect to A such that

v(A) = L\ fdu

forall A € A. Moreover, if g is another such function, then f = g almost everywhere with respect to L.

Proof. The main idea of the proof is to look at the set of f such that j A fdu < v(A) and choose the f such that the
integral is largest. However, we will start by proving the uniqueness statement. Suppose f and g are two functions
such that

J fdu =v(A) :J gdp
A A
for all A € A. For every set A we have

| =9 =va)—via) =0
A

but this implies that f — g = 0 almost everywhere with respect to w.
Next let us assume that p is a finite measure. Define

F = {g measurable | g > O,J gdu < v(A) forall A € A}.
A

Note that F is not empty because 0 € F. Let L = sup {[gdu| g € F}, and let gy, be a sequence in F such that
[ gndp — L. Let hyy = max(gy,...,gn)-

We claim that if g1, g, € F, then h, = max(g1,g2) € F as well. To see this, let B = {x | g1(x) > g2(x)}, and
write

J hydp = J hzdu-‘rJ hodp
A ANB¢

J 1dH+J g2dp
ANBe

vAﬁBH—\/(AﬂB )
=v(A).
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Therefore hy € F. By induction, one can also show that h,, € F.
The h,, increase to some function f. By the monotone convergence theorem,

J fdu < v(A)
A

forall A € Aand
deu > Jhndu > Jgndu

for eachn, so [ fdu = L.
Next we prove that f is the desired function. Define a measure A by

AA) = v(A) — L fdu.

Note that A is a positive measure since f € F. Suppose A is not mutually singular to p. By Lemma 59, there exits
e>0and G € A, u(G) > 0and G is a positive set for A — ep. Forany A € A,

V(A)—J

fdu = A(A) > A(ANG) > en(ANG) :J Gy dy,
A A

or
V(A) > j (f + exc )dus
A

Hence f 4+ exg € F. But
J (f+exg)du=L+en(G) > 1L,
X

a contradiction to the definition of L. Therefore A L p. Then there must exist H € A such that u(H) = 0 and
A(HS) = 0. Since v < y, then v(H) = 0, and hence

A(H) = v(H) —J fdu = 0.
H
This implies that A(A) =0 or v(A) = [, fduforall A € A.

Now we suppose that p is o-finite. There exist F; C F, C --- such that {2 ; Fi = X and pu(F;) < oco. Let p; be
the restriction of i to F;. Define v; by the restriction of v to F;. If u(A) =0, then u(ANF;) =0, hence v(ANTF;) =0,
and thus vi(A) = 0. Therefore vi < p;. If f; is the function that we found above, we must have that f; = f; on F; if
i <j. Define f by f(x) = fi(x) if x € F;. Then for each A € A

v(ANF) =vi(A) :J' fiduy :J fdu.
A ANF;

Letting i — oo shows that f is the desired function. O
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Topology

Here we introduce the notion of a topological space along with many examples. This section is based off of [AF08],
a much more detailed discussion can be found there with lots of further examples and concepts.

Definition 61. Let X be a non-empty set and let 7 be a collection of subsets of X such that
(@ XeTand® e T.

(b) If {Ex}eq is a arbitrary collection of sets in 7, then Uy Ei € 7.

(c) IfEq,...,Enareeachin 7, then N*; E; € 7.

Definition 62. The elements of T are called the open sets.

If a space is a metric space, then it is automatically a metric space by letting 7 be the collection of open sets.
Now we give many examples of topologies.

Example. (a) The simplest topology on a space X is the topology 7 = {@,X}. This is called the trivial topology.
In a sense that we will soon define, it is the coarsest topology we can put on a space. It does not give much
information about the space.

(b) In the opposite direction, for a set X, we can take 7 to be the collection of every subset of X. We call this the
discrete topology. This is a very, in a sense that we will soon define, fine topology. It carries every detail of
the space. Often times neither the trivial topology nor the discrete topology is very useful, since the discrete
topology does not carry enough information about the space, while the discrete topology carries too much
space. Something in the middle can be more useful, but the trivial and discrete topologies are good basic
examples to exhibit some topological phenomena.

(c) The Sierpinski topology on a set X = {a, b} is the set T = {D, X, {b}}.

(d) Let X = R, then letting 7 be the collection of open sets is a topology. In this case an open set will be a union
of sets of the form (a,b) with a,b € R. So (1,2) U (7, 5) is an open set. As is Up_(n,n+ 1). This is called the
Euclidean topology on R.
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(e) Similarly, we can take X = R% and let 7 be the open sets in X. This time they will be unions of open balls:
B(x,1) = {y € R d(x,y) < r}.

This is also called the Euclidean topology on R<.
(f) We can put topologies on finite sets as well. Let X ={1,2, 3,4} and let
T =1{2,{2},{1,2},{2,3},{1,2,3},{1,2,3,4}}.
The reader can check that 7 satisfies the axioms of a topology.

(g) Let X be an infinite set, we can take X = R for example. Then let
T ={A CX|A =@ or X\A is finite}.
This is called the cofinite topology.

(h) This example comes from algebraic geometry. Take X = IR?, and consider polynomials with coefficients in R
over two variables, we call this set R[X, Y] where X and Y are the two variables. This set contains elements like
X2 +Y3,X7,3,44+ XY% 4+ Y®X, and so on. Then for any subset S C R[X, Y], let

V(S) = {(x,y) € R?|f(x,y) =0forall f e s} C R2.

Then let 7 be sets of the form R?\V/(S) for any subset S C R[X, Y]. This is called the Zariski topology and is crucial
in algebraic geometry.

(i) The above example can be extended for those who are familiar with a little ring theory. Let R be any commuta-
tive ring, meaning multiplication is commutative, i.e., ab = ba for any a, b € R. Then let SpecR be the set of all
prime ideals in R, and take an ideal I <R, and consider the set

V(I) ={p € SpecR | I C p}

the set of all prime ideals containing the ideal I. Then if we let 7 contain sets of the form Spec A\V(I) for some
ideal I < A, this forms a topology also called the Zariski topology. These two topologies might look very different,
but over a single variable polynomial ring over an algebraically closed field they are actually identical due to
the weak nullstellensatz. This second version of the Zariski topology is just a generalized version of the first
that is useful for scheme theory. This example is meant to show that topologies can show up everywhere.

This list should show that there is not a unique topology on a space. Every space has at least two, the discrete
topology and the trivial topology. On IR we demonstrated four different examples, the discrete, the trivial, the
Euclidean and the cofinite. There are many others that can be put on R as well.

Definition 63. Let X be a set and let 77, 7, be two topologies on X. If 77 C T3, then 73 is said to be finer than T3,
and 77 is said to be coarser than 7,. Furthermore, if 7, is finer than 77 but not equal to 77, then 7 is said to be
strictly finer than Ty. Strictly coarser is defined analogously.

Example. For any set X, the trivial topology is coarser than the discrete topology and the discrete topology is finer
than the trivial topology. For any nonempty set ,the discrete topology is strictly finer than the trivial topology and
the trivial topology is strictly coarser than the discrete topology.
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We quickly define the notion of compactness which will be quite useful later on.

Definition 64. An open cover of a set E in a metric space X is a collection {G«} of open subsets of X such that
ECUyGx.

Definition 65. A subset K of a metric space X is said to be compact if every open cover of K contains a finite subcover.
This means that if {G «} is an open cover of K, then there are finitely many indices «1, ..., oty such that

KC Gu, U---UGq,.

Theorem 66 ([Rud?76] Theorem 2.36). If {K«} is a collection of compact subsets of a metric space X such that the intersection
of every finite subcollection of {K«} is nonempty, then N, Ky is nonempty.

Proof. Fix Ky of {K«}, and let G« = K§,. Assume that no point of K belongs to every K. Then the G« form an open
cover of K1, and since K1 is compact, there are finitely many Gy,,..., G, such that Ky C Gy, U--- G, . But this
means that

K1 NKey N NKey, =D,

a contradiction. O
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Chapter 7

Vector Spaces

We give a brief introduction to vector spaces, mainly with just basic definitions, based off of [Lan87]

Definition 67. A field K is a set with two binary operations + and -, along with two elements 0, the additive identity,
and 1, the multiplicative identity, meaning 0 +x =x+0=xand 1-x = x - 1 = x satisfying

(@) Ifx,y € K, thenx+y € Kandx-y € K.

(b) If x € K, then there is an element —x € K such that x 4+ (—x) = 0, we call —x the additive identity of x. If x # 0,
then there is an element x ' such that x - x~! = 1, we call x !, the multiplicative identity of x.

(c) The elements 0 and 1 are in K.

Example. Many of the objects we are most familiar with in math are fields.
(a) The real numbers, R are a field.

(b) The complex numbers C are a field.

(c) The rational number Q are a field.

(d) Theintegers, Z, are not a field. This is because not every element has a multiplicative inverse, for example there
is no integer x such thatx - 2 = 1.

(e) There are other types of fields, for example, the set

Q(v2) ={a+bv2labeq}
is a field.
(f) The set
R(x) = {:;(();)) | f(x), g(x)are polynomials with coefficients in R and g(x) # 0}
is a field as well.

Definition 68. A vector space V over a field K is a set of objects which satisfies the following properties:
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(a) Given elements u,v,w € V, we have

(u+v)+w=u+(v+w).

(b) There is an element of V, denoted 0, such that
O+u=u+0=u
forallu e V.
(c) Given an element u of V, there exists an element —u in V such that
u+(—u) =0.
(d) For all elements u,v of V, we have
u+v=v-+u.
(e) If c € K, then c(u+v) =cu-+cv.
(f) If a,b € K, then (a+b)v = av+ bv.
(g) If a,b € K, then (ab)v = a(bv).
(h) For all elements v of V, we have 1-u =u.
Example. We are also familiar with many examples of vector spaces.
(a) Ris a vector space over R.
(b) R4 is a vector space over R for any d > 0.
(c) Similarly, C¢ is a vector space over C.

(d) The field we looked at above, Q(1/2) is a vector space over Q.

CHAPTER 7. VECTOR SPACES

(e) Another example is the set of continuous functions f: [a,b] — R, denoted C([a, b],R). This is a vector space
over R, as we can add two continuous functions and get a continuous function, and multiplying a continuous
function by an element in R is still a continuous function. Also, the constant 0 function is a continuous function

as is the function that is constant 1.
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Metric Spaces

More information on this section can be found in [Rud76]

Definition 69. We say that (X, d), where X is a set and d is a function d: X x X — R, is a metric space, if for any two
points p, g € X, d satisfies the following;:

(@) d(p,q) > 0ifp # gand d(p,p) = 0.

(b) (symmetry) d(p, q) = d(q,p).

(c) (triangle inequality) d(p, q) < d(p,r) + d(r, q) for any r € X.
Any function with these properties is called a metric.

Remark 70. The third property, the triangle inequality, says that it should be shorter to travel in a straight line
between two points than to first go to another, intermediate point, and then to the destination. In figure 8.1, the
distance from p to q is shorter than the distance from p to r plus the distance from r to q.

T

P q

Figure 8.1: Illustration of the triangle inequality

Example.

(a) Let X = R. Then the absolute value function is a metric on R, and thus (IR, |:]) is a metric space. Indeed,
[x —y| = 0 if and only if x = 0, otherwise it is greater than 0. Similarly, [x —y| = [y — x|, and finally, the absolute
value satisfies the triangle inequality: [x —y| < [x —z| + [z —yl.
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(b) Let X = R? and let d(X,§) = /(x1 —y1)2 + (x2 —y2)? where X = (x1,%2) and § = (y1,y2). This satisfies the
properties of a metric, and so (R?, d) is a metric space. This is called the Euclidean metric.

(c) Let X = R? and let d(X,§j) = [x1 —y1|+ [x2 —y>|. This is a different metric, but we will soon see that these two
metrics on IR? are equivalent. This metric is called the taxicab metric.

(d) LetX=R",and letp € Rand p > 1. Then

n g
dp (X, Y) = (Z Ixi _yi|p>
im

is a metric on R™, setting n = 1 and p = 1 we get the absolute value on IR, and letting n = 2 and p = 1 gives us
the taxi cab metric, and setting n = 2 and p = 2 gives the Euclidean metric. These are called the dP metrics on
R™.

(e) Let X=RR™and let d: X x X — R be defined as
d(X,§) =sup{lxi —yil |1=1,2...,n}.
This is another metric on R™, called the do, metric.

(f) Let X = C([0, 1], R) be the set of continuous functions from [0, 1] to R. Then

d(f, g) = sup{d(f(x), g(x)) [ x € [0,1]}
is a metric on X, often called the supremum metric.

(g) Another example on R is to take
d(x,y) = larctan(x) — arctan(y)| .

Definition 71. Let (X, d) be a metric space.

(a) The open ball centered at x of radius v is B(x,r) ={y € X[ d(x,y) < 7}
(b) The closed ball centered at x of radius vis B(x,7) = {y € X | d(x,y) < v}
(c) The sphere centered at x of radius vis S(x,v) ={y € X | d(x,y) =7}

Example. Consider the metric space (RR,|-|), the real line with the usual absolute value. Then B(0,1),B(0,1),
and S(0,1) are depicted in figure 8.2. The open ball is B(0,1) = {x € R| x| < 1}, the closed ball is B(0,1) =
{x € R| x| <1}, and the sphereis S(0,1) ={x e R | |x| =1} ={-1,1}.

Example. Figure 8.3 shows IB((0,0),1) in RZ under the £, €2, and (> metrics.
Definition 72. Let (X, d) be a metric space and let Y C X. We say that

(a) A pointy € Y is an interior point of Y if B(y, ) C Y for some r > 0. We call the set of interior points the interior
of Y, and denote it by int(M).

(b) a pointy € Y is an exterior point if B(y,r) NY = @ for some v > 0. We call the set of exterior points the exterior
of Y, and denote it by ext(M).
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Figure 8.2: B(0,1),B(0,1), and S(0, 1).
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Figure 8.3: B((0,0),1) in R?Z under the d; /2,d1,d2, and do, metrics.
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(c) apointy € Y is a boundary point of Y if for every r > 0, B(y,v) N M # @ and B(y, ) " M€ # @. We call the set
of boundary points the boundary of Y, and denote it by 0Y.

Remark 73. For every Y C X, we can partition X into three pieces:
X =int(Y) Uext(Y) U a(Y).
Example.
(a) int(B(y, 7)) ={x € X| d(y,x) < 7} = int(B(y, 1)).
(b) ext(B(y, 7)) = {x € X[ d(y,x) < 1} = ext(B(y, 7).
(c) o(B(y, 7)) ={x € X| d(y,x) =1} = 3(B(y,7)).
Definition 74. For Y C X, its closure is Y = int(Y) U 9(Y).

Example. The closure of B(y, ) is B(y, ), that is,

]B(U/r) = ]B(y/ T‘).

Proposition 75. Let (X, d) be a metric space and let Y C X. Then a point x € X belongs to Y if and only if for every v > 0,
B(x,r)NY #£ Q.

The operations int, ext, and 9 are not independent of each other.
Proposition 76. Let (X, d) be a metric space and let Y C X, then
(a) ext(Y) =int(Y®).
(b) 9(Y) =0(Y°).
() (J(Y)e =Ye
Definition 77. Let (X, d) be a metric space, and let Y C X. Then
(@) Yisopenif YNOY = Q.
(b) Yisclosedif Y C Y.
Example.
(@) B(y, ) is open.
(b) B(y, ) is closed.
Remark 78.
(a) A subsetY of a metric space (X, d) is open if and only if int(Y) = Y, and it is closed if and only if Y =Y.
(b) The topology of a metric space, (X, d) is the set of open subsets of X.

(c) Yis closed if and only if Y¢ is open and Y is open if and only if Y¢ is closed.



53

Proposition 79. Let (X, d) be a metric space.

(a)
(b)
(c)
(d)

The union of an arbitrary family of open subsets of X is open.
The intersection of an arbitrary finite family of open subsets of X is open.
The union of an arbitrary finite family of closed subsets of X is closed.

The intersection of an arbitrary family of closed subsets of X is closed.

Proof.

(a)

(b)

(©

(d)

Let us consider an arbitrary family of open sets {U) | A € A}. We want to show that [Jyca U, is open. Let x be
a point of this union. That is, z € U, for some Ay € A. As U, is open, x € int(U,,), meaning that there exists
T > 0 such that B(x,r) C Uj,. But then

B(x,r) C U Uy,
AEA

Showing that x is an interior point of the union.

Let us consider an arbitrary finite family of open sets {Uy,, | n € {1,..., N}}. We want to show that N\N_; Uy, is
open. Thatis, x € Uy for every n € {1,...,N}. Then as U, is open, there exists a radius r, > 0 such that
B(x,mn) C Uy. Let us define r = min{r, [n € {1,...,N}}. This agrees with one of the r,’s so it is positive.
Further, for every n € {1,..., N}, we have that

B(x,v) C B(x,mn) C Up.
Thatis B(x,r) C ﬂ,]:':1 U, so we are done.

Let us consider an arbitrary finite family of closed set {Vy | n € {1,..., N}}. We want to show that J_; V4 is

closed. Equivalently,
N Cc
n=1

is open. The above is just N_; V<, where each V£ is open. So we are done by part (2).

Let us consider an arbitrary family of closed sets {Vy | A € A}. We want to show that < Vi is closed. Equiv-
alently, (Mxca Ua) is open. This is [Jyc o V5 where each V5 is open. Thus we are done by part (1).

O

Definition 80. A topological space X is Hausdorff if for every pair of distinct points x,y € X, there exist disjoint
open sets U and V such thatx € Uandy € V.

Example.

(a)

Take the topological space R with the Euclidean topology. Recall that this topology arises from the usual abso-
lute value on R. Let x,y € R, x # y and let r = [x —y|. Then the open sets B(x,r/2) and B(y, r/2) are disjoint
open sets containing x and y. This can be seen in figure 8.4.
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Figure 8.4: R with the Euclidean topology is Hausdorff.

(b) More generally, for any metric space (X, d), letx,y € X and let r = d(x,y), then B(x,r/2) and B(y,r/2) are two
disjoint open sets containing x and y, and thus X is Hausdorff.

() Anexample of a non-Hausdorff space is R under the cofinite topology. Let x,y € R. Any open set U containing
x, has a finite complement, and any open set V containing y has a finite complement. Thus since both U and V
are infinite sets with finite complements, they must intersect at some point, so this space cannot be Hausdorff.

(d) Other examples of non-Hausdorff spaces are C™ under the Zariski topology, or Spec A under the Zariski topol-
ogy for any commutative ring A.
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Normed Spaces

The references used for this section are [Con90] and [Kre78].

Definition 81. If X is a vector space over a field K, a seminorm is a function p: X — [0, co) having the properties:
(@ pix+y) <plx)+ply) forallx,y € X.

(b) plox) = || p(x) forall x € Kand x € X.

It follows that p(0) = p(0-0) = 0-p(0) = 0. A norm is a seminorm p such that x = 0 if p(x) = 0. Usually we will
denote a norm by ||-||.

Definition 82. A normed space is a pair (X, ||-||) where X is a vector space and ||-|| is a norm.
Definition 83. If p and q are positive real numbers such that
1T 1
_|_
P q

then we call p and q a pair of Holder conjugate exponents.

Example. Letting p = q = 2, we get a pair of conjugate exponents. We take p = 1, ¢ = oo to be a pair of conjugate
exponents.

First we prove two famous inequalities that will help us establish some examples of normed spaces.

Definition 84. A real function f defined on an interval (a,b) where —co < a < b < oo, is called convex if the
inequality
fF((1T=A)x+Ay) < (1 =A)f(x) + Af(y)

holds whenever a < x,y < band 0 < A < 1. On the other hand, a function is concave if the reverse inequality holds:
fF((1T=A)x+Ay) > (1 =A)f(x) + Af(y)

Remark 85. A function is convex if x < t < y, the point (t, f(t)) should lie below the line connecting (x, f(x)) and
(y,f(y)). This can be seen in figure 9.1. On the other hand the function /x is not convex on [0, 1]. Indeed, let

X:%,y:%and%z%,then
T 1.1
i.2+4i:o.75zi\[2+4\/izo.655.

55
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8,
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Figure 9.1: The function e is convex while 1/x is not

We now turn to some of the most important spaces in functional analysis.
Definition 86. Define LP(X) = {f: X—=R] fx [f(x)P du < oo} where u is the Lebesgue measure.

Theorem 87 (Holder’s Inequality, [Rud87] Theorem 3.5). Let p and q be conjugate exponents, 1 < p < oco. Let f,g €
LP(X). Then

1/p 1/q
J f(x)g(x)dp < {J f(x)pdu} {J g(x)qdp} . 9.1)
X X X

Proof. Let A and B be the two factors on the right of (9.1). If A = 0, then f = 0 hence fg =0, so (9.1) holds. If A > 0
and B = oo, the statement is again trivial. So we only need to consider the case 0 < A < 00,0 < B < 0. Put

_f _9
F= X G= B
This gives
J dep:J GYdp=1. 9.2)
X X
Indeed, we have

f0NP P _
,[x( A ) =T fordn ,rxf(x)dujxf(x)d“_L

since the integral IX f(x)dp is just a constant we can move it outside the integral. If ¢ € [a, b] such that 0 < F(c) < oo
and 0 < G(c) < oo, there are real numbers s and t such that F(c) = e3/P, G(c) = e'/9. The existence of s and t come

X X
from the fact that the function (e] / p) and (61 / q) are surjective on (0, co). Since % + % =1, and e* is convex,
we have
pitrq €€
eS/PTa < — 4 —
p q

This applies the convex inequality

f((1T—=A)x+Ay) < (1 —A)f(x) + Af(y)
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whenever —co < x,y < coand 0 < A < 1. Plugging inx = s,y = t,$(x) = e*, and A = % we get the above
inequality. It follows that

F(c)P G(c)P
Flo)6(e) < W 8le) 93)
p q
for every c € [a, b]. Integrating 9.3 yields
b 1
J Fx)Gx)dx < —+— =1
a P 4
by 9.2. Then inserting F = £, G = £, into 9.3, we get
fz f(x)g(x)dx <1
1/p 1/q — 7
(S5 r0orax) " (15 9x)9)
giving us the inequality. O

Remark 88. In R™, Holder’s inequality looks like
n n /9 / n 1/4q
D Ixillyil < (Z |Xi|p> (Z Ui|q>
i=1 i=1 i=1

where x = (x1,...,%xn),y = (Y1,-..,Yn)-

Theorem 89 (Minkowski’s Inequality, [Rud87] Theorem 3.5). Let 1 < p < oco. Let Cla, b] be the space of continuous
functions f: [a,b] — R. Let f, g € Cla, bl. Then

b (I I 1/p
(J (f(x)—l—g(x))pdx) < (J f(x)pdx> + (J g(x)pdx> . (9.4)

Proof. First we let q be the conjugate of p. Then we write
(f+g)P =f-(f+gP "+g-(f+gP . (9.5)

We want to apply Holder’s inequality, but to do this we need to make sure that (f + g)P~! € £9, i.e. we need to
check that

J (F+g)P1)9dp < 0.

X

Indeed,
J ((f+q)r’—1)qduzj (f+9)q(p_”du:J (f+ q)Pdu < oo.
X X X

Holder’s inequality gives

1/p 1/q
J f(x) - (F4+g)PTdu < (J f(X)pdu) (J (f(x)+g(x))(P”qdu) . 9.6)
X X X
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We have an equivalent inequality with f switched with g. Adding those two together and noting that (p —1)q =p
since p and q are conjugates, so p + q = pq, we get

1/q 1/p 1/p
J (F(x) + g(x))Pdpt < (J (f(x)+g(xnpdu> l( J f(X)pdu> + (j Q(Xdeu> ] ©.7)
X X X X

It is enough to prove the inequality in the case that the left hand side is greater than 0 and the right hand side is less
than oo, since otherwise it is trivial. The convexity of the function tP for 0 < t < oo shows that

f+g\P 1
— 2] < = (fP Py,
<2)_2(f+9)

Hence the left hand side of (9.7) is less than co and the inequality follows from (9.7) if we divide by the first factor
on the right hand side of (9.7), since 1 — % = % since we have

o ([ moura) < ([ ra) " o)
(Jx (F(x) + g(x))Pdp) /9 Jx( (I +glx))Pde | < JX (Pdp) JXQ(X) T

O

These two theorems are so important that we provide an alternate, more geometric proof. We first need a lemma.
Lemma 90 (Young’s Inequality, [Roy88] page 140). Assume 1 < p,q < oo are such that % + X = 1. Then for any

q
x,y > 0. we have

Proof. We first claim thatif 0 <s <xand 0 <t <y, thent > sP~lors > t9 1 Indeed, if t < sP~!, then raising
both sides to the power q — 1 we get t9~! < s, since (p —1)(q —1) =pq —p — q+ 1 = 1 which comes from the fact
that pq = p + q since p and q are Holder conjugates. Then the rectangle [0, x] x [0,y] are covered by the sets

{(s,t)|ogs§x,spf1 §t§1}, {(s,t)\ogtgy,tq*‘ §s§1}.

The area of the rectangle is xy, while those of the covering sets are
X P Y q
J P lde=2, J L
0 a Jo q

Thus we get the desired result. O

Now we can prove Holder’s inequality.

Alternate Proof of Holder’s Inequality. If ([ [f(x)|P du) P _0or (Jx lg(x)[9 dp) 174 _ 0, then f = 0 almost every-
where, or g = 0 almost everywhere, so fg = 0 almost everywhere, therefore we may assume, after a suitable
normalization, that ([ [f(x)[P du)]/p = ([x lg(x)[4 dp)”q =1.

For any x € X, we apply Young’s inequality to see that

TP, 19(x)9]

[f(x)g(x)| < - q
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Integrating both sides we get

J Ifgldp < (Sx [f(x |pd”)1/p (Sxlg(x |qd“) :l+l:1,
2 q P q
and we get the desired result. O
Example.
(a) Take X=R™and letp > Twithp € R

(@)

(d)

Xl = (Z IXIP>UP.

Notice that this is very similar to the metrics we defined earlier, this is because the metric actually arises from
the norm, if we set

d(%,9) = [IX—yll
we will get the definition of the £P metric we had earlier. Not all metrics arise from norms however.

An example of a metric space that does not arise from a norm is the sequence space s. The space consists of the
set of all sequences of complex numbers, and the metric is defined as

d(X y):il ’E‘J T])|
' 21+ & =y

where x = (&;) and y = (n;). It can be seen from lemma 92 that this metric cannot arise from a norm.
Consider X = C([a, b], R) the space of continuous functions from [a, b] to R. This is a normed space with norm
1]l oo = max{[f(x)| | x € [a,bl}.
Now we show that the norm ||- ||, is indeed a norm. We establish the three conditions:
(a) Letf,g € C([a,b],R), and consider
It + gl o = max{[f(x)+g(x)| | x € [a,b]} < max{[f(x)||x € [a,b]}+max{|g(x)| | x € [a,b]} = ||| o + /9]l -

where the middle inequality comes from the fact that f and g might take their maximum values at different
x values.

(b) Let « € R and consider
|| ocf|| o, = max{lecf(x)] | x € [a, b]} = max{|«| [f(x)[ | x € [a,b]} = || max{[f(x)| | x € [a,b]}.

(c) Suppose ||f||,, = 0, this means that max{|f(x)| | x € [a,b]} =0, and thus f =

Let X = C([a, b],R), another norm we can put on this space using the Riemann integral, we could also use the
Lebesgue integral, but it is unnecessary since we are only integrating continuous functions. Let

1
[l = L (1) dt.
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(e) Another norm on continuous functions C([a, b],R) is defined as

b 1/2
I, = (L ()2 dx> .

More generally, for any p > 1,p € R, there is a norm defined as

b 1/p
Il = ( |t dx) .

We quickly prove that |[X[|, is indeed a norm. We verify the three conditions:

(a) Letf,g € C([a,b],R), then

b 1/p b 1/p b 1/p
I+, = ( | 1)+ g0 dx> < { |t dx} n {j 9P dx}

by Minkowski’s inequality.
(b) Let ¢ € R and consider

b 1/p b 1/p
locf||,, = (L locf (x)[P dx) = (lodp Ja [f0) P dx) = lod [|f]], -

(c) Suppose ||f[|,, =0. Then

b /v
Il = (J Ok ax> 0

b
J [f(x)|? dx =0

f(x)P =0
f(x) =0.

The natural question to ask now, is what happens if 0 < p < 1? The next proposition from [Roy88] tells us that
we no longer have a normed space in this case, but we do have a metric space. For the sake of simplicity.

Let us denote
1/p
£l = J fpdp) .
i1, = (],

This suggests that ||-||,, is a norm, which will be true once we make a slight modification to our space. We will not
need any properties of it being a norm for the following proof, and we will explain that it is a norm in the section
on LP spaces.

Proposition 91 (Minkowski’s Inequality for 0 < p < 1). let f,g € LP(X) be non-negative functions and suppose
0<p<1 Then

If+9ll, = lIfll, +llall, -
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Proof. Since xP is concave for 0 <p < 1,lett € (0,1) and we have

- f g P fP gp
(f+g)P = (tt—i—(l —t)(1 t)> ztt—pﬂl —t)“ mErE

Integrating both sides gives

[l gl
f+g|P >r—2+(1—t P
If+9llp = r= + T=p
Let
_ el R I
17T, + llall,” 7T, + 1ol
Then
il gl
If+glh >t b +(1-1) X
715 Il
P P
(Il +l1gll,) (Il + gl

P P
I+ 9ll% =t (I, +llgll, )+ (=0 (Il + lall,)
I +glly = 111l + gl -

O
Lemma 92. A metric d induced by a norm on a normed space X satisfies
(a) (translation invariance) d(x + a,y + a) = d(x, y)
(b) (scaling invariance) d(ox, oy) = || d(x,y)
forall x,y € X and every scalar «.
Proof. We have
dx+ay+a)=|x+a—(y+a)|=|x—y| =dxy)
and
d(ax, ay) = |Jax — ay|| = lol [|[x —y|| = |l d(x,y).
O

We can use this lemma to prove that some distances cannot arise from norms.
Example.
(a) Let X be a K-vector space and consider the distance defined by

{1 ifx #£y

d(x,y) =
(o) 0 ifx=uy.

Let v # 1 and o # 0 and x,y € X with x # y. Then by lemma 92, if this distance arose from a metric, we would
have

d((XX/ OQJ) = |(X| d(X/U)

but then d(ax, ory) # 1, which isn’t true. Thus this metric cannot have come from a distance.
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(b) Consider the sequence space s. Let o« > 0 and then we have

= 1 |a&; — on; = 1 lod|& —m
d(ax, oy) = JZ] ZJM = J; ZJM # lod d(x,y).
Proposition 93 ([Con90] Proposition 3.1.3). If (X, ||-||) is a normed space, then
(a) the function X x X — X defined by (x,y) — x +y is continuous.
(b) the function K x X — X defined by (x,x) — ax is continuous.
Proof.
(@) If xn — xand yn — y, then ||(xn +yn) — (x+Y)|| = [[(xn —%) + (Yn —Y)|| < |xn —x|| + lyn —y| — 0 as
n — o0.

(b) If xn — x, then

[looxn — oox|| = [lx(xen = x)|| = el [ = x[| = 0

as n — oQ.

O

Definition 94. If ||-||; and ||-||, are two norms on a K-vector space X, they are said to be equivalent norms if they
define the same topology on X.

Lemma 95 ([Con90] Lemma 3.1.4). If p and q are seminorms on a K-vector space X, then the following statements are
equivalent.

(@) p(x) < q(x) for all x.

(b) (x € X|q(x) <1} C{xeX]|px) <1
(c) p(x) < 1 whenever q(x) < 1.

(d {xeXlqx) <1} C{xeX|px) <1}
() p(x) < 1 whenever q(x) < 1.

) {xeXlqx) <TtC{xeX[p(x) <1}
(9) p(x) < 1 whenever q(x) < 1.

Proposition 96 ([Con90] Proposition 3.1.5). If ||-||; and ||-||, are two norms on X, then these norms are equivalent if and
only if there are positive constants ¢ and C such that

clixlly < lixllz < Clixlly

forallx € X.
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Proof. Suppose there exist constants ¢, C such that c ||x||; < |||, < C||x|; forall x € X. Fix xo € X and let e > 0.
Then

{xeX||x=xoll; <e/C}C {xeX||x—xoll; <e}, {xeX[|x—x0],<ce} C {xeX||x—xol; <e}.

This shows that the two topologies are the same.

Now suppose that the two norms are equivalent. Hence {x € X | ||x|; < 1} is an open neighborhood of 0 in
the topology defined by ||-||,. Therefore there is an r > 0 such that {x € X | ||x||, <t} C {x € X||x|; <1}. If
q(x) =" ||x||, and p(x) = ||x||;, the preceding lemma implies ||x||; < 17! |||, or ¢ [|x||; < [|x]|,, where ¢ =T.

For the other inequality, {x € X| ||x|, < 1} is an open neighborhood of 0 in the topology defined by |-||;.
Therefore, there is an s > 0 such that

{xeX||x|l; <s} S {xeXl||x],<1}.

If q(x).s7'||x||; and p(x) = |||, the preceding lemma implies ||x||, < s~'|x||;. Taking & = s, we get the
inequality. O

Example. Take X = R and we have the two norms ¢! and ¢?, taking ¢ = % and C =1, we have

1
ﬁ(IMHIXzI) < /X3 +x3 < Ixal+Ixal.

We get the C = 1 from the triangle inequality, and the % can be obtained from the Cauchy-Schwartz inequality:

1 1
2 2 2 2 2
f=3 bl < (zxf) (Zﬂ) _ i
i=1 i=1 i=1

Replacing 2 by p in the above generalizes the proof to showing that for any ¢ is equivalent to £' for any p < oo, the

only difference is that ¢ = #

Our next goal is to show that all norms on a finite dimensional K-vector space are equivalent.

Lemma 97. Let {x1,...,xn} be a linearly independent set of vectors in a normed space X. Then there is a number ¢ > 0 such
that for every choice of scalars oy, ..., &n, we have

locrxy + - 4+ onxnl|| > cllog |+ -+ -+ anl).

Theorem 98 ([Con90] Theorem 3.3.1). On a finite dimensional vector space X, any norm ||-|| is equivalent to any other
norm || o

Proof. LetdimX =mn and {eq, ..., en} be any basis for X. Ten every x € X has a unique representation
X=o1e1+ -+ xnen.
By lemma there is a positive constant ¢ such that

x|l > clloeg |+ - - - + loen ).
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On the other hand the triangle inequality gives

n n
Ixllo < 3 Jo| llesllo <k D oy
j=0

j=1

7

where k = max {|lej||, |j =1,...,n}. Putting these together we get that £ [|x||, < [x|. We can get the other
direction by switching [|-|| and ||-||, in the above proof. O

Theorem 99 (Parallelogram Law). If (X, ||-||) is a normed space and f, g € X, then
2 2 2
£+ gll" + 11— gll* = 201" + llg)*.

Remark 100. This theorem says that the sums of the squares of the diagonals of a parallelogram is equal to the sum
of the squares of the four sides, as can be seen in figure.

Another important inequality of this type is the following:

Theorem 101 (Ptolemy’s Law). Let (X, ||-||) be a normed space. Then ||x|| induces an inner product is and only if
=yl Izl + [y =zl Il = [ =z l]l -

Remark 102. We finish this section with a quick remark about the difference between metric spaces and normed
spaces. First, to have a norm on a space X, we need that X is a vector space. This means that we can add and subtract
elements and multiply by scalars. We can move elements around. In order to have a metric on a space X, we don’t
need to be able t do this. We can put a metric on a much more general space, one with much less structure. As an
example, for any space X we can put the trivial metric on it:

1 ifx
d(x,y) = . Y
0 ifx=vy.

Our space does not need any structure to put a metric on it, since all that a metric does is measure the distance
between two elements of our set. On the other hand, a norm measures the size of elements of our space, and thus
can induce a distance since if we know the size of two objects we can find the size of their difference, which is their
distance.
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Quotient Spaces

Our goal in this section is to build the necessary background needed to defined the LP spaces. We start with basic
definitions of relations and equivalence relations, and then move on to quotient spaces and give many examples.
More on relations can be found in [Vel06].

Definition 103. Suppose A and B are sets. Then the Cartesian product of A and B, denoted A x B is the set of all
ordered pairs whose first coordinate is an element from A and whose second coordinate is an element from B. We
write this as

AxB={(a,b)lacA,beB}.

Example.
(@) IfA={1,2,3}and B ={4,5}, then A x B ={(1,4),(1,5),(2,4),(2,5),(3,4),(3,5)}.
(b) fA=B =R, thenA xB = R?, the real plane.
(©
Definition 104. Suppose A and B are sets. Then a set R C A x B is called a relation from A to B.
Example.
(a) IfA={1,2,3},B ={4,5},then R ={(1,4),(3,5)} is a relation from A to B.
(b) Let A=B =R, then G ={(x,y) € R x R|x > y}is arelation from R to R.
We can actually define functions in terms of relations.

Definition 105. Suppose F is a relation from A to B. Then F is a function from A to B if for every a € A there is
exactly one b € B such that (a,b) € F.

Example.
(@) LetA={1,2,3},B={4,5,6}and F ={(1,5),(2,4),(3,5)}, then F is a function from A to B.

(b) Let A =B =R, and let F = {(x,y) € R x R|x? =y}, then this is a relation from R to RR.
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Definition 106. Let R be a relation from A to A such that

(a) (reflexive) Forall x € A, (x,x) € R.

(b) (symmetric) for all (x,y) € R, (y,x) € R.

(c) (transitive) if (x,y) € Rand (y,z) € R, then (x,z) € R,

then we call such a relation an equivalence relation.

Definition 107. Suppose R is an equivalence relation on a set A, and x € A. Then the equivalence class of x with respect
to R is the set

Xl ={y € Al (y,x) € R}.

Remark 108. From now on we will often denote an equivalence relation by ~, and say x ~ y for (x,y) € R.

Definition 109. The set of all equivalence classes of elements of A is called the quotient of A with ~, or A modulo ~,
and is denoted A/ ~. Thus,

A/ ~={x]. [x € A}.

Example.

(a)

(b)

(©

Let X be a K-vector space, and let Y be a nonempty subspace. Define x ~ y is x —y € Y. Then ~ is an equivalence
relation. Indeed, x ~ x since x —x = 0 € Y. It is always the case that 0 is in Y, since Y is itself a nonempty vector
space, so thereisay € Y, then (—1) -y = —y € Y as well since Y is linear, but then y + (—y) = 0 € Y. Next, if
x~y,thenx—y € Y,s0 (—1)(x—y) =y —x €Y, thusy ~ x. Finally, suppose that x ~yandy ~ x, thenx—y € Y
andy—z € Y,s0 (x—y)+ (y—z) = x—z € Y. Thus ~ is an equivalence relation. Then X/Y = {[x] | x € X}
where [x] = {y € Y| x ~y}. We can put the structure of a K-vector space on X/Y in the following way. Define
[x] + [y] by choosing x; € [x] and y; € [y] and letting [x] + [y] = [x7 +y1]. We need to check that this is well
defined. This means that if we make a different choice for x; and y7, we still end with the same equivalence
classes. Suppose x; # x1 and x; € [x], and y2 € [y] with y; # y,. Take z € [x1 +y1], we will show that
z € [xp +yq]. Starting with z — (x1 +y1) € Y we have

z—(x1+y1) =z—(x2+y2) + (x2+y2) —(x1 +y1) €Y
=z—(x2+y2)+(x2+y2) —(x1+y1)—(x2—x1) = (y2—y1) €Y
z—(x2+yz) €Y.

Thus z € [x; +y;]. Since this argument is symmetric, we get [x1 +y1] = [x +yz]. Similarly, we define o - [x]
to be [ax1] for some x7 € [x]. This can be shown to be well-defined in a similar manner. Thus X/Y is a K-vector
space. Furthermore, if X has a norm ||-||, and Y is closed, then we can put a norm on X/Y by letting

||| = inf{||z| | z € [x]}.

The above construction works for groups as well. Given an abelian group G, and a subgroup H, the quotient is
G/H={x+H|x € G} where x + H = [x].

Quotients appear in topology as well. Take a unit square, [0, 1] X [0, 1]. We can identify parts of the square to get
a quotient space. We say (0,x) ~ (1,x), in this way we are identifying the two sides of a square, and gluing them
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together to get a new space, in this case it will be a hollow cylinder. We can again identify the top circle with
the lower circle and glue those together to get a forus:
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Chapter 11

Complete Spaces

In this section we formalize completion. This is the process that takes us from Q to IR, but this is applicable in far
more general metric spaces.

Definition 110. A sequence {x} in a metric space X is said to be a Cauchy sequence if for every e > 0 there is an
integer N such that d(xn, xm) < eifn,m > N.

Example. The sequence {%}0071 in R is a Cauchy sequence. Indeed, let € > 0. Set N > % Then for m,n > N, we
have that % < 5 and % < 5. Then

dloe e,
m 2 2 7

Thus the sequence is Cauchy, and we know that is converges to 0.
Example.

(a) Not all Cauchy sequences converge. For example, if we take our metric space to be X = (0, 1], then the sequence

1 .
{N }n=1 no longer converges, since 0 ¢ X.

(b) Put in the example of continuous functions on [0, 1] that converge to a discontinuous function. This will be a
Cauchy sequence that does not converge in C([0, 1], R).

Definition 111. Let E be a subset of a metric space X, and let
S={d(xy) %y € E}.
We call sup S, the diameter, and it will be denoted as diam(Ey).
Remark 112. Note that if {xn } is a sequence in X and En = {xn, | n > N}, then {x, } is a Cauchy sequence if and only
if

lim diam(En) = 0.
N—oo

We now prove two theorems that will help tell us when Cauchy sequences converge.
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Theorem 113 ([Rud76] Theorem 3.10).

(a) If E is the closure of a set E in a metric space X, then

diam(E) = diam(E).

(b) If Ky, is a sequence of compact sets in X such that Ky O K1 and if

lim diam(Ky,) =0,
n—oo

then N3°_q Ky, consists of exactly one point.

Proof.

(a) Since E C E, clearly diam(E) < diam(E). Suppose € > 0,and let x,y € E. There exist points x’,y’ € E such that
d(x,x") < €,d(y,y’) < €. Hence
dix,y) < d(x,x)+d(x,y") +dy’,y) <2e +d(x’,y’) < 2e +diam(E).

It follows that diam(E) < 2e 4+ diam(E).

(b) Put K =N Kn. Since the Ky, are compact, K is nonempty. If K contains more than one point, then diam(K) >
0, but for each n, K;; D K, so diam(K;,) > diam(K). This is a contradiction to the fact that diam (K, ) — 0.

O
Theorem 114 ([Rud76] Theorem 3.11).
(a) In any metric space X, every convergent sequence is a Cauchy sequence.
(b) If X is a compact metric space and if {xn } is a Cauchy sequence in X, then {xn} converges to some point in X.
(c) InR™, every Cauchy sequence converges.
Proof.

(a) Suppose xn — x, and let € > 0. Then there is an integer N > 0 such that d(x, xn) < €/2 for all n > N. Hence
d(xn, xm) < d(xn,x) +d(x,xm) <€
whenever n, m > N. Thus {xy,} is a Cauchy sequence.

(b) Let{xn}beaCauchy sequence in a compactspace X. For N =1,2,.. ., let Eyy be the set consisting of xn, XN+1, - - -

Then by theorem 113
lim diam(Eyn) = 0.
N—o0

Being a closed subset of the compact space X, each En is compact, and Eny D En41, 50 EN D Eny1. Theorem
113, shows that there is a unique x € X which lies in every En. Let € > 0. There is an integer Ny such that
diam(En) < € if N > Nj. Since x € Ey, it follows that d(x,y) < e for every y € Ey, hence for every y € Ey.
In other words d(x, xn) < e if n > Ny. This is saying that x, — %, and thus it converges.
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(c) Let {xn} be a Cauchy sequence in R™. Define E,, as above. For some N > 0, diam Exn < 1. The range of {xn}
is the union of Ey and the finite set {x1,...,xn_1}. Hence {x,} is bounded. Since every bounded subset of R™
has a compact closure in R™, this follows from (2).

O
Definition 115. A metric space in which every Cauchy sequence converges is called complete.
Definition 116. Let (X, d) and (X, d) be metric spaces. Then

(a) A mapping T of X into X is said to be an isometry if T preserves distances, that is, for all x,y € X,
d(T(x), T(y)) = d(x,y)

(b) The space X is said to be isometric with the space X if there exists a bijective isometry of X onto X.
Example.

(a) Take X = X = R with the metric given by the usual absolute value. Then for any k € R, the map T: R — R
given by T(x) = x + k is an isometry. Indeed, let x,y € RR, then

d(T(x), Ty)) =T =Tl = Ix+ k= (y+ k)| =[x —yl = d(x,y).

(b) Similarly, in R™ for any vector X € R™, the map defined by T(§j) = §j + X is an isometry.

Theorem 117 ([Kre78] Theorem 1.6-2). For a metric space X = (X, d) there exists a complete metric space ()A( a) which
has a subspace W that is isometric with X and is dense in X. This space X is unique except for isometries, that is, if X is any
complete metric space having a dense subspace W isometric with X, then X and X are isometric.

Proof. We describe the construction of X here and the rest of the details can be found in [Kre78], Theorem 1.6-2. Let
(xn) and (x},) be Cauchy sequences in X. Define (xy ) ~ (x,) if

lim d(xn,x)) = 0.

n—oo

Let X be the set of all equivalence classes X, T, . .. of Cauchy sequences. We now set

d= lim d(xn,yn)

n—oo
where (xn) € X and (yn) € §. We quickly show that this limit exists. We have
d(xn,yn) < dlxn, xm) + d(xm, Ym) + d(Ym, yn)

and thus
d(xn,Yn) — dlxm, Ym) < d(xn, xm) + d[Ym, Yn)

and we can do the same with m and n swapped. Together this gives
l[d(xn, Yyn) — d(xm, Yym)| < d(xn, xm) + d(ym, yn),

and since (xn ) and (yn ) are Cauchy, we can make the right hand side as small as we want, and thus the limit exists
since we have already proven that R is complete.
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Next, we show that the limit is independent of the choice of representatives. Suppose (xn) ~ (x5,) and (yn) ~
(y/). Then

|[d(x)n, yn) — d(xy —yn)| < d(xn, xp) + d(yn, yn) =0

as n — oo, which implies that

T}E)lgo d(xn,yn) = limn — cod(x),yn).

Lastly, we verify that d is indeed a metric. Clearly it is always non-negative, and d(X,Xx) = 0. If cAl(i, g) =0, then we

have that (xn) ~ (yn), and so X = 4. Finally, the triangle inequality follows from

(xn,yn) < d(xn,zn) + d(zn, yn).

Example.

(a) If X = Q, then the completion of Q with respect to the absolute value is R. This means that we should really
think of R as a set of equivalence classes of Cauchy sequences.

(b) Let X = Q. We will complete Q again, but this time we will use a different metric. Fix a prime number p. For
any integer n, let v, (n) be the highest power of p that divides n. Soif n = 12 and p = 2, then v,(12) = 2. Then

extend v to Q by setting
a

Vp (B) =v(a)—v(b).

For example
1
— | =v(1)—v(12)=0-2=-2.
Vz<]2) v(1)—v(12) =0
Now, we define the p-adic absolute value to be
al _ _—v(a/b)
lb’p P ‘

So

Now we are considering a number to be small if it is divisible by p many times, whereas it is small if it is not.
While this choice of absolute value seems arbitrary, Ostrowski’s theorem says that the only absolute values on
Q are the usual one |-|, and the p-adic ones, |-|p. Using the p-adic absolute values give rise to all sorts of strange
geometric properties such as all triangles are isosceles, and every point of a ball is a center of the ball. Now, if
we complete Q with respect to a p-adic absolute value, i.e., do the same procedure as in the proof of theorem
117, but replace every absolute value with the p-adic absolute value, we will get the field of p-adic number, Q.

Now we give some examples of complete spaces

Example.
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Let X be the set of all bounded sequences of real numbers. So if x € X, then x = (£;){° , and for each x € X,
there is some cx € R such that |&;| < cx. We denote this space by 1°°. A norm on this space is

(&) = sup{l&il [1> 1}
and thus the induced distance is
d(x,y) =sup{l&; —nil i > 1}

where x = (&i),y = (ni). Now we show that this space is complete. Let (xm) be a Cauchy sequence in 1*°,

where X, = (£). Given € > 0, there is an N > 0 such that for all m,n > N,

d(xm,xn) = Supﬂ&{“ - E.m [i>1}<e.
So, foreveryi > 1land n,m > N,
|E— &l < e.

Since R is complete, the sequence (E,Dj:1 o is a Cauchy sequence and thus it converges to some &;. We define
x = (£;); = 1°°. Now, we have

5| <e
for m > N. Since x;n = () € 1°, there is a real number k,, such that 'E,;“‘ <k for all j. Hence,

€] <& — EM+IEM < e+ km.

This inequality holds for every j, and the right hand side does not involve j. Hence (&;) is bounded, and this it
isin 1*°. Also, we have
d(xm,x) =sup{lEf" =&l [i =T} <,

which shows that x;n — %, and thus 1*° is complete.

Now consider the space of continuous functions f: [a,b] — R, denote C(a, b],R). The norm we put on this
space is
[flloe = max{[f(x)| | x € [a,bl},

and thus the induced distance is
d(f, g) = max{[f(x) — g(x)[ [ x € [a, b]}.

We will prove that this space is complete. Let (f,) be a Cauchy sequence in C([a, b],R). Then given e > 0 there
exists an N > 0 such that for all m,n > N we have

d(fm, fn) = max{[fm(x) = fr(x)| | x € [a,b]} <e.

Hence for any fixed xo € [a, b],
[fm(x0) — fn(xo)l < e.

This shows that (fim (x0))$e_ is a Cauchy sequence of real numbers, which converges since R is complete. Say
the sequence converges to f(xp) as m — oco. So for each x € [a, b] we can associate a unique real number f(x).
This defines a function on [a, b]. To see that f € C([a, b], R), we have

max {|[fm(x) —f(x)| | x € [a,b]} < €.
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Hence for each x € [a, b], we have
Ifm(x) —f(x)| <e.

This shows that (fim (x)) converges to f(x) uniformly on [a, b]. Since the fy, are continuous on [a, b] and the
convergence is uniform, f is continuous on [a, b] as well. Thus f € C([a, b],R), and fr, — f, and the space is
complete.

(c) To show that completeness is dependent on the metric, consider the space C([0, 1], R) under the metric

1
d(f,g) = JO [f(x) — g(x)] dx.

We will show that this space is not complete. Consider the sequence of functions defined by

0 ifx € 0,1]
fm(t) = mx — 3 1fx€(%,%+]ﬁ}
1 ifx € (3 + -, 1]

This sequence of functions defines a Cauchy sequence, since the only place where they are not equal is on the

interval [%,% + %] which goes to 0. We will show that this Cauchy sequence does not converge. For every

f € C([a, b], R) we have

1

|fm(X)—f(x)|dx+L/2 y [1—f(x)| dx
+1/n

1/241/m

1 1
d(fm,f)zj |fm(x)—f(x)|dx=j )] dx + J

0 0 1/2

Since the integrands are non-negative, so are the integrals. So if d(fy,, f) — 0, this would mean that each integral
approaches 0, and since f is continuous, we should have

f(x) =0, forx € [O,%), f(X)=T1ifx € (%,1]

but this is not possible for a continuous function. Thus the sequence (f,) does not converge and the space is not
complete. This example illustrates that a space X can be complete with respect to one metric, but not complete
with respect to another.

Now we prove a result that gives us another criterion for proving that a space is complete.

Definition 118. A series {fn} in a normed linear space (X, ||-||) is said to be summable to a sum s if s € X and the
sequence of partial sums of the series converges to s, that is

n

S*Zfi

i=1

— 0.

If this is the case, we write
oo

s = Z fi.
i=1

The series is said to be absolutely summable if } {2 ; ||fi]| < oo.
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Figure 11.1: The functions f;, f3, f5, and f1o.

Proposition 119 ([Roy88]). A normed linear space (X, ||-||) is complete if and only if every absolutely summable series is
summable.

Proof. Suppose that X is complete and let {f;,} be an absolutely summable series of elements of X. Since }_||f;|| =
M < oo, there is, for each € > 0, an N such that ) {2 [|fi|| < €. Let s, = Y " ; fi be the partial sum of the series.
Then for n > m > N we have

[sn —smll =

n o0 (e 0]
D i <D Ifill <) <e
i=m i=1 i=N

Hence the sequence {sn } of partial sums is a Cauchy sequence and must converge to an element s in X, since X is
complete.

For the other direction, let {f;,} be a Cauchy sequence in X. For each integer k there is an integer ny such that
[fr. — fm || < 27¥ for all n and m greater than n;., and we may choose the ny’s so that n ;1 > ny. Then {frny o g is
a subsequence of {f,}, and if we set g1 = fn; and gx = fn, — fn, , for k > 1 we get a series {gy } whose kth partial
sum is fn, . We have ||gi| < 27%*1if k > 1, Thus

D Mokl <llgrll+ ) 27 =gill+1.

Hence the series {gy} is absolutely summable, and so by our hypothesis there is an element f in X to which the
partial sums of the series converge. Thus the subsequence {fy, } converges to f.

Now we show that f = limp_,0 frn. Since {f;,} is a Cauchy sequence, given € > 0, there is an N such that
||fn —fm| < €/2 for all n and m large than N. Since f,,, — f, there is a K such that for all k > K we have
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|Ifn, —f|| < €/2. Let us take k so large that k > K and ny > N. Then

€

€
Ifn =l < [If = frp [+ [ —fll < 5 +5 =€

N

Thus for all n > N we have ||, — f|| < e and so f, — f. O



Chapter 12

Banach Spaces

We have already seen many examples of Banach spaces, and now we formally define them.

Definition 120. A Banach space is a normed space (X, ||-||) that is complete with respect to the metric defined by
the norm:
d(xy) = x—yll-

Any example of a complete normed space we have seen in the past few sections is a Banach space, R™,C, and
1°°. We provide a few more examples.

Example.

(@) Letn > 1 and let C(M)[0, 1] be the collection of functions f: [0, 1] — R such that f has n continuous derivatives.
Define
||f]| = sup {sup{‘f(k)(x)‘ [0<x< 1} 10 <k < n}.

(b) We have shown previously that (C([a, b], R), |||, ) is a complete normed space, and hence it is a Banach space.

¢) The space (C([a,b],R),||-]|,,) for T < p < oo is not complete, and thus is not a Banach space. Recall that
P P P P p
we can create a sequence of continuous functions that converge to a non-continuous function which is not in
C(la, b], R).

(d) The set of rational numbers, Q is not complete, but it is a normed space by setting ||| = |q|. We can see that it

is not complete by considering the sequence defined as q; =1, and qn4+1 = % (qn + q%) which will converge

to v/2. But, as is well known in a real analysis course, the completion of Q with respect to this norm is RR.

Definition 121. Let (X, ||-||) be a normed space and let Y be a closed subspace. Let Q: X — X/Y be the natural map
that sends x — [x]. Recall that we can define a norm on X/Y as

|X]|| = inf{|z]| | z € [x]}.
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Chapter 13

Hilbert Spaces

Hilbert Spaces are one of the main objects of study in functional analysis. They are an abstraction of the familiar
Euclidean spaces. Throughout this section we denote by K, either IR or C, since most results will hold in either case.

Definition 122. If X is a K-vector space, a inner product on X is a function (-, -) : X x X — K such that forall o, p € K
and all x,y, z € X, the following are satisfied:

(a)

(ax+ By, z) = «x (x,z) + B (y,z),

(b) (x, oy +PBz) = (x,y)+B (x,2),

(c) (x,x) > 0andif (x,x) =0, thenx =0,

d) (xy) = (v,x),

where @ is the complex conjugate of «, i.e., if x = a + bi, then @a — bi.

Example.

(a) Let X be the collection of all sequences {on} of scalars an, € K such that o, = 0 for all but a finite number of
values of n. We can define addition and scalar multiplication as

{otn} +{Bn} = {otn +Bn}

af{an} = {oan}.

Then X is a K-vector space. Each of the following is an inner product on X:

<{0‘n}r{6n}> = Z HB:/
n=1
(fond (B = Y ~anb

3
ﬂ‘

“nﬁin-

I\’]g

({an}, {Bn}) =

3
ﬂ‘
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(b) Let f,g € £*(X), then Holder’s inequality says that fg € £1(X). Setting
(f.9) = J fgdp
X

makes £2(X) into an inner product space.

Definition 123. A Hilbert space is a vector space X over K together with an inner product (-, -) such that relative to
the metric d(x,y) = ||x —y|| induced by the norm, X is a complete metric space.

Example. Many of the examples we have already seen are Hilbert spaces.
(@) R™ with the dot product is a Hilbert space.

(b) C™ is a Hilbert space with the inner product defined by
(xy) =&+ -+ &nlin
where x = (&1,...,&n)and y = (M1, ..., Mn).

(c) We will soon define the LP spaces where the space L2 will be a very important Hilbert space. For all other p > 1
LP will be a normed space.

(d) The space of sequences in C, 1> with inner product defined by
(xy) =) &M
j=1

is a Hilbert space, but for every other p # 2, 1P is not a Hilbert space.
The following is a fundamental inequality in inner product spaces.

Theorem 124 (Cauchy-Bunyakowsky-Schwarz Inequality, [Con90] Theorem 1.1.4). If (-, -) is an inner product on X,
then

() < (%) (y, )
forall x,y € X. Moreover, equality occurs if and only if there are scalars «, 3 both not 0, such that
(Bx+ oy, Px + ay) = 0.
Proof. If « € Kand x,y € X, then
0< <X'_ Xy, X — O(y>
= (x%) = {y,x) = (oY) +lod? (y, ).
Suppose (y,x) = be'® for some b > 0,b € R, and let « = te~'® for t € R. The above inequality becomes
0 < (x,x) —te Pvel® —tetfbe 10 42 (y,x)
= (x,x) —2bt +t% (y,y)
=c—2bt+at? = q(t)
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where ¢ = (x,x) and a = (y,y). Thus q(t) is a quadratic polynomial in t, and q(t) > 0 for all t. This implies that
q(t) has at most one real root. Using the discriminant, which we see is not positive, gives

0>b2—ac=(xy)l*—(xx) yy)

proving the inequality.
Now, suppose that there exist o, B € K such that (a«x + fy, ax + By) = 0. By the properties of an inner product
we get

axx+py=0 = y:—gx.

Let A = —g, so that y = Ax. We see that the inequality is an equality if and only if the last line is an equality. We
have

0> [{x,Ax) — (x,x) (Ax, Ax)

0= A2 106X = W] (%)),

and thus we have equality since (x, x) is always real. For the other direction, suppose we have equality. Then in the
proof, each inequality becomes an equality, including 0 = (x — ay, x — ay), which says that x = «y, and thus they
are scalars of each other. O

Remark 125. The Cauchy-Bunyakowsky-Schwarz Inequality, might be familiar from analysis, where if x,y € R™,

then
n n n 1/2
> s < (300 (L8]
i=1 i=1 i=1
where ||x|| = (2?11 x2)1/ 2) is the usual Euclidean norm that induces the Euclidean distance.

Next, we show that the collection of inner product spaces is a subspace of the collection of normed linear spaces.

Theorem 126 ([Con90] Theorem 1.1.5). If (-, -) is a inner product on X, and ||x|| = <x,x>]/2for all x € X, then ||-|| is a
norm on X.

Proof. We prove the three properties of norms.
(a) Clearly ||x|| > 0since (x,y) > 0. Suppose ||x|| = 0, then (x,x>1/2
of an inner product.

,50 (x,x) =0, and thus x = 0 by the definition
(b) Let x € K, then

[lox|| = (o, ooc)]/z = (laf? <x,x>)]/2 = | <x,x)1/2 = lof ||x]| -
(c) Letx,y € X, then

2
[x+yl|* = (x+y,x+y)
2 2
= [IxX|I” + (Y, x) + (x, y) + [yl
2 2
= [x[I” +2Re (x,y) + [ly||
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where (x,y) + (y,x) = Re (x,y), since (y,x) = (x,y) and adding a complex number to its conjugate cancels
the complex part and leaves twice the real part. By the Cauchy-Bunyakowsky-Schwarz Inequality Re (x,y) <
06 )l < 1]l lly[|- Hence

2 2
B+ yl1= < el +2 Il Tyl + = = G+ llyiD2,

taking square roots gives the inequality.

Remark 127. We call the identity
2 2 2
[P+l = [Px]|” +2Re {x,y) + [yl

the polar identity.

Remark 128. Now we have the following diagram of implications
inner product space = normed space = metric space.

In a metric space we can measure the distance between two elements, and in a normed space we can measure the
length of an object. Now, in a inner product space there is a notion of an angle. The inner product space allows us
to determine when two elements are orthogonal to each other. We will explore this notion of orthogonality next.

Definition 129. If H is a Hilbert space, and f,g € H, then f and g are orthogonal if (f,g) = 0. We write f L g. If
A,BCH,thenA L Biff L gforallf€ Aand g € G.

The following is a generalization of the classical Pythagorean theorem.
Theorem 130 (Pythagorean Theorem, [Con90] Theorem 1.2.2). If fy,..., fn are pairwise orthogonal vectors in H, then
If1 4+ f2 e |2 = F1 2 2% e 2

Proof. If f1 L f;, then
[f1 + fa2|| = (F1 +f2,f1 +f2) = ||[f1]|*> +2Re (f1, f2) + ||f2]|?

by the polar identity. Since f1 L f,, (f1,f2) = 0, giving us the identity. The rest of the proof proceeds by induction.

O
Theorem 131 (Parallelogram Law, [Con90] Theorem 1.2.3). If H is a Hilbert space, and f, g € H, then
2 2 2
[+ 9ll" +1If = gll” = 20" + gl
Proof. For any f, g € H, the polar identity implies
It +gll* = [If|* +2Re (f, g) +[|g]*
2 2 2
If =gl = [If* —2Re(f, g) + [lg]*-
Adding these gives the result. O

There is actually a stronger statement that can be made using the parallelogram law.
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Theorem 132. A norm arises from an inner product if it satisfies the parallelogram law.

Proof. First assume we are dealing with a vector space X over R. We begin by setting

1 2 2
xu) =7 (Ik+yll? = Ix=yl?).

Now, one can check that (x,y) = (y,x), and that ||x|| = 1/(x,x). The next step is to check that all of the properties
of an inner product are satisfied. The first of which is (x +y, x) = (x,z) + (y, z). By the parallelogram law we have

2 2 2 2
2lpetzl" +2[[yll" = lx +y + 2"+ lx—y + 2]
This gives
2 2 2 2
ey +2l|7 = 2l +2]7 + 2 [[y[" — lx —y +2|
2 2 2
=2y +zlI" + 2 [x]|” — fly —x +2]

where the second formula follows from the first by swapping x and y. This gives
2 2 2 2 2 1 2 1
ety +2)7 = [P+ lyll™ +lx+2[7 + lly +27 =5 Ix =y + 2|7 = 5 ly =x+z2[].
Replacing z by —z in the above equation gives
2
|

2 2 2 2 1 2 1 2
ety —=2|7 = [P+ lyll™ + lx =2l" +lly =2 =5 Ix =y —zlI” = 5 [ly =x—=]|.

Since ||—a|| = [-1[]|a]| = ||a]|, we get
Gty 2= g (Ixryrzl? ==y —z)?)
= U ] e 2l g 22— 5l —y 2l = 2y —x 2]
I =yl el — 2l 4 3 ey — 2l 4 5y —x—z[)

2 2 2 2
= [x4z[" +lly +2[7 = fx —2z[" = [ly ==

= (x2)+(y2).

Next we show that (Ax,y) = (x,y) for all A € R. First this holds for all A € IN using the fact that (x +y,z) =
(x,y) + (x,z) and induction. Then we check for A = —1. Indeed,

(Iy = = =x—y[1*)
(Ix=ylI* = x+yl*)

1 2 2
— 2 (Ix+yl>=Ix—yl?)
= —(xy).
Thus the formula holds forall A € Z. If A = ¢ € Q witha,b € Zand b # 0, we let x' = % and thus

(—x,y) =

I N

q(Ax,y) =q(px,y) =p{ax,y) =p (xY),
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Figure 13.1: Illustration of the parallelogram law

and dividing by q gives
(A y) =A(xy)

for all A € Q. We have proved that for any x,y € X, the continuous function A — % (Ax,y) defined on R\ {0} is
equal to (x,y) for all A € Q\ {0}, thus equality holds for all t € R\ {0}, and thus (x,y) is indeed an inner product on
X.

Now, if X is a vector space over C, we can define

=5 2 e

and using the case of real scalars, it can be proven that this is an inner product on X as well. O

There is another similar statement that arises from Euclidean geometry.

Theorem 133 (Ptolemy’s Inequality). Suppose that ||-|| is a norm on a vector space X. Then this norm satisfies Ptolemy’s
inequality
[ =ylHlzll + lly = z[HIxI[ =[x =z [yl

for all x,y,z € X if and only if there exists an inner product (-, -) on X such that ||x||* = (x,x) for all x € X.
Example. The space C([a, b],R) is a normed space where the norm defined as
[[£]] = max{f(x) [ x € [a,b]}

does not arise from an inner product since this norm does not satisfy the paralellogram inequality. Indeed, take
f(x) =1and g(x) = §=5. We have ||f| =1and | g|| = T and

F0)+g(0) =T+ 2=
fx) =gl =1—=—.

Hence ||+ g =2,/ — gl = Tand so [|f + g||* + [|f — g||* = 5, but 2(||f[|* + [|g]|*) = 4.

Now we turn our attention to linear functionals on Hilbert spaces. Our goal is to prove the Riesz representation
theorem which will be crucial when looking at BMO spaces. This section follows a mix of [Con90] and [Fol99].
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Definition 134. Let H be a Hilbert space over a field F. A bounded linear functional L on His a linear functionL: H — F
for which there is a constant ¢ > 0 such that [L(h)| < c ||h]| for all hinH. For a bounded linear functional L: H — F

define the norm of L to be
IL|| = sup{[L(W)| | [h|l <1}

Example. Let H = R™, then a linear functional is any linear transformation on R™. For example, L(h) = 5his a
bounded linear transformation.

The remarkable thing about linear functionals is that continuity and boundedness are actually equivalent con-
ditions.

Theorem 135 ([Con90] Theorem 1.3.1). If X and Y are normed linear spaces and L: X — Y is a linear functional, the
following are equivalent:

(a) T is continuous.
(b) T is continuous at 0.
(c) T is bounded.

Proof. The fact that (a) implies (b) is immediate. If L is continuous at 0 € X, there is a neighborhood U of 0 such that
L(U) C{y € Y| |ly|| < 1} and U must contain a ball B = {x € X| ||x|| < &}. Thus ||L(x)|| < T when ||x| < . Since L
commutes with scalar multiplication, it follows that ||L(x)|| < ad~' whenever x| < a, thatis, |[L(x)|] < 6" ||x]|.
This show that (b) implies (c).

Finally, if |L(x)|| < C||x|| for all x, then

ILea) = L) = [ILx1 =x2)[ < €
whenever ||x; —x2|| < C'e, so that L is continuous. O

Before we can prove the Riesz Representation Theorem we need a couple of facts about orthogonal complements
of subspaces. Let H be a Hilbert space and let A C H. Define

At ={feH|fL g forall gin A}
This space is a closed linear subspace of H.

Theorem 136 ([Fol99] Theorem 5.24). If M is a closed subspace of H, then H = M @ M that is, each x € H can be
expressed uniquely as x =y + z wherey € M and z € M.

Proof. Given x € Hlet d = inf{||x —y|| |y € M}, and let {yn} be a sequence in M such that ||[x —yn| — 5. By the
parallelogram law,

2 2 2 2
2 (Ihyn = X1 + lym = x117) = lyn = ym > + fyn +ym —2x%,
S0 since %(yn +yYym) €M,
2

zyn Ym X

< 2|lyn = x| +2 [lym —x||* — 452

2 2 2
Ty —ymml? = 2llyn — I +2[lym x| 4\
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As m,n — oo this last quantity tends to zero, so {yn}is a Cauchy sequence. Let y = limn 00 yn and z = x —y.
Theny € M since M is closed, and ||x —y|| = .

We will now show that z € M*. Indeed, if u € M, after multiplying u by a nonzero scalar we may assume that
(z,u) is real. Then the function

f(t) = ||lz+ tul|? = ||z]|% + 2t (zw) + 2 [Ju]|?
is real for t €R and it has a minimum at t = 0 because z+ tu = x — (y —tu) and (y —tu) € M. Thus 2 (z,u) =
f/(0) = 0,50z € ML, O

We begin with a couple of observations. Let H be a Hilbert space over some field F, and fix hyp € H. Define
L: H — Fby L(h) = (h, hp). Then L is linear since inner products are linear and the Cauchy-Bunyakowsky-Schwarz
Inequality gives

LW = I(h, ho)l < [[h]] [[holl -

This tells us that L is bounded and ||L|| < ||ho||. In fact, L(ho/ ||hol]) = (ho/ ||holl,h) = |[ho]|, so ||L|| = ||ho]l-
The Riesz Representation Theorem will give a converse to this.

Theorem 137 ([Fol99] Theorem 5.25). If L: H — F is a bounded linear functional, then there is a unique vector ho € H
such that L(h) = (h, hg) for every h € H. Moreover, ||L|| = ||ho]|.

Proof. First we prove uniqueness. If (h,ho) = (h,h{) for all h € H, by taking x = ho —h/; we conclude that
[ho —hyg |* and hence hy = hy.

Now for the existence. If L is the zero functional, then just take hy = 0. Otherwise, let M = {h € H| L(h) = 0}.
Then M is a proper closed subspace of H so M+ # {0} by Theorem 136. Pick z € M+ with ||z = 1. If u =
L(h)z—L(z)hthenu € M, so

0= (u,z) = L() ||2l|> = L(2) (h,z) = L() — (R, T(z)z).

Hence L(h) = (h, ho) where hp = L(z)z. O



Chapter 14
LP Spaces

We have examined the spaces LP in several examples. Recall that we defined this space to be

LP(X) = {f: X—=R IJ' If(x)[P dp < oo}.
X

1/p
171, = (| roor aw)

We also defined the “norm” on Ly:

Using Minkowski’s inequality, we know that ||f+g|| < |/f|| + |g]|, and we can easily see that ||«f|| = |«| ||f]|.
However, if ||f|| = 0, we can only conclude that f = 0 almost everywhere, i.e., f could be nonzero on a set of
measure zero. An example of this is Dirichlet’s function, where f(x) = 1if x € QN[0,1] and f(x) = 0 if x is

irrational. So we introduce an equivalence relation on Ly,.
Definition 138. We define f ~ g if f = g almost everywhere.
Proposition 139. The relation defined above is an equivalence relation.

Proof. First, we have that f ~ f since f = f everywhere. Next, if f = g almost everywhere, then g = f almost
everywhere. Finally, suppose that f = g almost everywhere, and g = h almost everywhere. Let

A={xeX|f(x)#gx)}, B={xeX][g(x)#h(x)}, C={xeX]|f(x)#h(x)}.

By assumption A and B are sets of measure zero. Then we have that C C AUB, but p(A UB) < p(A)+ pu(B) =
0+ 0 = 0. Thus ~ is an equivalence relation. O

Definition 140. For 1 < p < oo, we define

LP(X) ={lfl [ f € LP}=LP(X)/ ~.

1/p
171, = (] roor aw)

Remark 141. Now, ||-||,, is a norm, since if ||f|,, = 0, then f = 0 almost everywhere, so [f] = [0].

We endow LP with the norm

87
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Definition 142. For p = oo, we define L™ to be the space of all bounded measurable functions. We define the
essential supremum to be

If|l.o = esssup{lf(x)||x € X}

where
esssup f(x) =inf{M | u{x | f(x) > M} = 0}.

Remark 143. The essential supremum takes the smallest number such that the values of f that are greater than
it form a set of measure 0. This means that it will be equivalent to a function that is bounded by the essential
supremum, since we again identify functions as we did above.

Now we prove that the LP spaces are Banach spaces forall 1 < p < oo.
Theorem 144 ([Bas13] Theorem 15.4). The LP spaces are complete.

Proof. We first prove the theorem for p < oco. Suppose fy, is a Cauchy sequence in LP. We first find a desirable
subsequence. Given e = 2-0G+1) there exists n; such that if n, m > n;, then ||f, — fm||p < 270641 Without loss
of generality we may assume that n; > n;_; for each j.

Set np = 0 and define fy = 0. Our candidate for the limit functionis ) |, (fn,, —fn,, ;). We will now show that
this series is absolutely convergent. Set gj(x) = Z];n:1 ]fnm(x) — (%) ] Note that gj increases in j for each x.
Let g(x), which might be infinite, be the limit of the g;. By Minkowski’s inequality

j j
_ 1
91l < 3 [ =t sl < s =l + 3 27 < [y + 3

m=2
By Fatou’s lemma,

1
Pdu < li (x)|P dp = 1i P du < < |If .
[, ot ai < tim [ 95001 P dw = Jim g3 e < 5 s,

Hence g is finite almost everywhere. this prove the absolute convergence for almost every x.
Now we define our function f. Set

)= D (frp(X) = fry (X))

m=1

We just showed that this series is absolutely convergent for almost every x. Set f(x) = 0 for any x where absolute
convergence does not hold. Note that since the set of x where the function is not absolutely convergent is a set of
measure 0, defining f(x) = 0 on these points does not change the equivalence class of the function in LP. Now we
have

K
f) = lim 3 (fay, () = fn, (%) = Jim fy (x)

since the series is telescoping. By Fatous’s lemma

P < G+p,

P p
“f—fnj“pzj\f—fnklp dugl%(nligf“fm(ffnj’ = liminf | fn, — fx, .
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We have thus shown that Hf — fn; H — 0 asj — oo. Now, given e > 0, there exists N such that ||fn — fm Hp < eif
P

n, m > N. In particular,

fn; Hp < e ifj is large enough. By Fatou’s lemma

P
It — | < 1ijn;igf“fnj —mep <P

if m > N. This shows that f,; converges to f in the LP norm.

Finally we show the case when p = co. Suppose fy, is a Cauchy sequence in L®. Let Ay = {x | [fi(x)| > ||fx /o }
and let By = {x|[fn(x) = fm(x)| > |[frn — fm||o }. Let E be the union of these sets for k, m,n = 1,2,.... Then
w(E) = 0, and on the complement of E the sequence f,, converges uniformly to a bounded function f. Define
f(x) =0forx € E. Then f € L*® and ||f — fn||,, = 0asn — oo. O

Now we can actually show that the LP spaces are not just any complete space, but they are actually the comple-
tion of the spaces C([a, b], R). We will prove something slightly more general. We say that a function f is compactly
supported, if p({x € X | f(x) # 0}) < oo, i.e., the subset of the domain of f which is not in the kernel of f, has finite
measure. We denote the set of continuous, compactly supported functions on X by C¢ (X).

Now we briefly discuss linear functionals on LP spaces. Our ultimate goal is to prove that the dual space of LP
is L9 where p’1 + q’1 = 1. This section follows the book [Bas13]

Definition 145. A linear functional on a normed linear space (X, ||-||) is a mapping, F, of X into R such that F(«f +
Bg) = «F(f) + BF(g). A linear functional is bounded if there is a constant M such that [F(f)] < M - ||f|| for all f € X.
The smallest constant for which this is true is called the norm of F. Thus we have

_ IF(f)]
IIFl —sup{”f” | fe X}.

Example. Define F: LP — R by F(f) = f(0). We claim that F is a linear functional. Indeed,
F(f+g) = (f+¢)(0) = f(0) + g(0) = F(f) + F(g)

and if «x € R, then
F(af) = af(0) = oF(f).

Thus F is a linear functional.

Before we will proceed we quickly define the sign function by

-1 x<0
sgn(x) =<0 x=0
1 x > 0.

Note that x| = x sgn(x). This function will prove very useful in the upcoming theorems.

Theorem 146 ([Bas13] Theorem 15.9). For 1 <p < ocoandp™ ' +q~ ' =1,

Il = sup { [ faaul Iglly <1}

When p = 1 this also holds if q = oo, similarly, if p = oo we take q = 1.
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Proof. The right hand side of the equation is less than or equal to the left hand side by Holder’s inequality. So we
show the other direction. The proof is broken up into 3 cases.

First, suppose p = 1. Take g(x) = sgn(f(x)). Then |g| is bounded by 1 and fg = |f|. Thus the statement is proven
forp=1.

Next, suppose p = oo. If ||f||,, = O then the statement is trivial, so suppose |/f|| ., > 0. There exists a sequence
of sets F such that each u(Fn) < co and R™ = U3 Fn. If M = ||/f||, let a < M be any finite real number. By
the definition of the L* norm, the measure of A, = {x € F, | [f(x)| > a} must be positive if n is sufficiently large,
otherwise the ||f|| ., < a. Let

Then the L' norm of g, is 1 and

Ifl
fgd :J dx > a
J' I n wAn)

Since a is arbitrary, the supremum of the right hand side must be M.

Finally suppose 1 < p < co. We may suppose [[f[|, > 0. Let Fr, be the measurable sets of finite measure
increasing to R™, g, a sequence of non-negative simple functions increasing to f, r, a sequence of non-negative
simple functions increasing to f—, and

sn(x) = (qn (x) =T (X))XF, (x)-

Then sy (x) — f(x) for all x, |sn (x)] increases to [f(x)| for each x, each sy, is a simple function, and ||sn ||p < oo for
eachn. Then sn ||, — [|f[|,, by the monotone convergence theorem, whether or not ||fp || is finite. For n sufficiently
large, [|sn||,, > 0. Let
Isn(x)[P
|P/ q’

P

gn(x) = (sgn(f(x)))

[sn]

Then g, is a simple function. Since (p —1)/q = p we have

1/q
-1
(Jlsnl®7D9) 0 pspre

lgnllq =

(BN (e
On the other hand, since |f| > |sn],
sl O flsel® e/
Jf o pia = p/dq = llsnlly '
l[snllp [snllp

Since p =p/q =1 we obtain [ fgn > ||sn||,, which tends to [|f||,,. This prove the right hand side of the equation is
at least as large as the left hand side. O

From this we also immediately obtain the following corollary.

Corollary 147 ([Bas13] Corollary 15.10). For 1 <p < coandp~'+q~ ' =1,

171, =sup { [ 91 gl < 1, gsimpe}.
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To finish the proof that (LP)* = L9 we need to prove that a function defined by H(f) = [ fg for some g € L9 and
all f € LP is a bounded linear functional, and then conversely we need to show that each bounded linear functional
on LP can be represented in such a form.

Proposition 148 ([Bas13] Theorem 15.11). Suppose 1 <p < oo, p~ ' +q~ ' =1,ad g € L9. If we define H(f) = [ fg for
f € LP, then H is a bounded linear functional on LP ad [[H|| = [|g]| .

Proof. Linearity follows from basic properties of Lebesgue integrals. The fact that [[H|| < |[g]|, follows directly from
Holder’s inequality. Using Theorem 146 and writing

I sup (6 =sup |[15] > sup [ t9 = ol
1l <1 [I£ll [I£llp
completes the proof. O
The last piece is the following.

Theorem 149 ([Bas13] Theorem 15.12). Suppose 1,p < oo, p~ ' +q~' = 1, and H is a real-valued bounded linear func-
tional on LP. Then there exists g € L9 such that H(f) = [ fgan lgllq = IIH].

Proof. Suppose we are given a bounded linear functional H on LP (X). First assume that X C IR™ such that pu(X) < co.
Define v(A) = H(xa ). We will show that v is a measure, that v < p and that g = dv/dp is the function we seek.
If A and B are disjoint, then

v(AUB) = H(xaus) = H(xa +x8) = H(xa) + H(xs) = v(A) +v(B).

To show that v is countably additive, it suffices to show thatif Ay C A, C --- and A = J3°_ An, then v(An) —
v(A). But if the A, are such a sequence of sets, then xa,, — Xa in LP, and so v(An) = H(xa,,) — H(xa) = v(A).
We use here the fact that pu(X) < co. We can conclude that v is a countable additive signed measure. Moreover,
if u(A) = 0, then xo = 0 almost everywhere, hence v(A) = H(xa) = 0. Using the Radon-Nikodym theorem for
signed measures, we see there exists a real-valued integrable function g such that v(A) = | A g for all sets A.

If s =) ; ayxa, is a simple function, by linearity we have

HEs) = 3 aiblon) = 3 aivlA) = Y ai [ gxa = [ 95

i

By Corollary 147

lolly =sap { [ 51 sl < 15 simple} =sup {H(s) | 5], < 1,5 simple} < 1],

If s;, are simple functions tending to f in LP then H(sn) — H(f), while by Holder’s inequality

jsngjfg\ _ H(snf)g‘ < lIsn I, llglly = 0,

so [ sng — [ fg. We thus have H(f) = [ fg forall f € LP, and ||g||; < |[H||. By Hélder’s inequality |[H|| < [|g]|,-
Now suppose that X is o-finite. Let F; C F, C ... so that J{2; Fi = X and such that p(F;) < oo. Define
functionals Hy by Hy (f) = H(fx, ). Clearly each Hy, is a bounded linear functional on LP. Applying the argument



92 CHAPTER 14. 1Y SPACES

above, we see that there exists a gn such that Hn(f) = [fgn and [gnllq = [Hnll < [[H[|. It is easy to see that
gn is 0 if x ¢ F,. Moreover, by the uniqueness part of the Radon-Nikodym theorem, if n > m, then gn = gm on
Fmm. Define g by setting g(x) = gn(x) if x € F. Then g is well-defined. By Fatou’s lemma, g is in LY with a norm
bounded by ||H||. Note that fxr, — f in LP by the dominated convergence theorem. Since H is a bounded linear
functional on LP, we have Hn (f) = H(fxF, ) — H(f). On the other hand

Hn (f) :J nfgn = JFn fg — Jfg

by the dominated convergence theorem. Thus H(f) = [ fg. Again by Holder’s inequality ||H|| < |/g]| q O



Chapter 15

Hardy-Littlewood Maximal Operator

We begin with a preliminary section, before we embark on the big goal of BMO spaces. This section will provide
both background and motivation. However, before we get to this we make one more detour to distribution functions
and weak LP spaces.

15.1 Distribution Functions and Weak [P

Definition 150 (Distribution Function). For f a measurable function on X, the distribution function of f is the function
d¢ defined on [0, co) as follows:
de(o) = plfx € X[ [f(x)] > od}).

The distribution function captures the size of f, but not the behavior of f around any particular point. Note that
the distribution function is nonincreasing. The decrease of d¢(«) as « grows describes the relative largeness of the
function, while the increase of d¢ (o) as « tends to zero describes the relative smallness of the function at infinity.

Example.
(a) Let

N
f(x) = Z ajXg; (x)
=1

be a simple function where the E; are pairwise disjointand ay > --- > an. If « > a3, then d¢(«) = 0. However,
if ay < o < ay, then [f(x)| > o when x € Eq, and in general, if aj 1 < o < aj, then [f(x)| > « precisely when
x € UL_; Ex. Setting

j

Bj =) n(Ey),

k=1

forje{l,...,N}, By = ans1 =0and ap = oo, we have
N
de(x) = Z BiXiaj1,a;)(x)-
j=0
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Figure 15.1: Graph of f(x) =x and d¢(a) =1 — .

(b) Consider the function f(x) = xx[o,1]. If « < 0, then d¢(«) = co. Suppose that « € [0,1]. Then p({x € X | x| >
a}) = u((e, 1)) = 1 — «. Finally, if o« > 1, then d¢ (o) = 0. See figure 15.1.

(c) Next, consider the function f(x) = xzx[w - If & € [0, 1] then

de(o) = ulfx € X [x? > o) = u((V, 1) = 1— V.
And if x > 1, then d¢ (o) = 0. See figure 15.2.

Proposition 151 (Properties of d¢, [Gral4a] Proposition 1.1.3). Let f and g be measurable functions on (X, u). Then for
all &, p > 0 we have

(a) |g| < [f| w-a.e. implies that dg < dy.
(b) des(o) = de(o/Icl), forall ¢ € C\{0O}.
(©) dryglo+B) < deler) +dg(B).
(@) drg(aB) < d(e) + dg(B).
Proof. For (a) let « € X, then dg (o) = pu({x € X: [g(x)| > «}) but since o < |g(x)| < [f(x)| almost everywhere,

dg(e) < p({x € X: [f(x)| > o}) = dg ().
Next, for (b) we have

def(o) = ({x € Xz [ef(x)] > «}) (15.1)

=u ({x € X: [f(x)| > o/Ic[}) (15.2)
=d¢(ac/lc]). (15.3)



15.1. DISTRIBUTION FUNCTIONS AND WEAK LP 95
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Figure 15.2: Graph of f(x) =x and d¢(a) =1 — .

To prove (c) we have

dipgloctB) =p(fx € Xz [f(x) + g(x)| > &+ B}) (15.4)
<u({x € X: [f(x)|+1g(x)[ > o+ B}) (15.5)
Sp(fx e Xe [f(x)] > o) + p({x € Xz [g(x)]| > B}) = d¢(x) +dg(B), (15.6)

where the last inequality comes from the fact that there could exist an x € X such that either |f(x)| > « or |g(x)| > B,
but [f(x)| + |g(x)| < o+ B, but if |f(x)] + [g(x)| > «+ B, then either |f(x) > « or |g(x)| > B, so the x will still be
accounted for in the second term. Finally, for (d) we have

deyglax+p) =p(fx € X: [f(x)g(x)| > x+ B}) (15.7)

=p ({x € X: [f(x]llg(x)| > o+ B}) (15.8)

Sux e Xe [f()l > o) -1 ({x € Xz [g(x)] > B}) = d¢(a)dg(B), (15.9)

by the same reasoning as in (c). O

Now we will show that we can actually use the distribution function to calculate the LP norm of f.

Proposition 152 ([Gral4a] Proposition 1.1.4). Let (X, ) be a o-finite measure space. Then for f € LP (X, ), 0 < p < oo,
we have

o0
97 =7 | " de)des

Moreover, for any increasing continuously differentiable function ¢ on [0, 0o) with ¢(0) = 0 and every measurable function
f on X with @(|f]) integrable on X, we have

J o(Ifl)du = jw o/ (0 dr () dex.
X 0
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Proof. First we have

pjo o1 dg(o)dax =p JO o] JX X 1) e ) dex (15.10)
[f(x)]
:J J paP Tdadu(x) (15.11)
x JO
=J )P du(x) (15.12)
X
=|IfIITs (15.13)

where the second inequality comes from Fubini’s theorem, which requires the measure space to be o-finite. For the
second equality we have

j o (@) ds(o)dec = | @’(a)J Xo: 1100 ay dit(x)dac (15.14)
0 JO X
[f(x)]
= J o' («)daxdp(x) (15.15)
JX JO
= | elttbandu (15.16)
O

Definition 153 (Weak LP). For 0 < p < oo, the space weak LP (X, i) is defined as the set of all p-meausurable
functions f such that

P
IIf|l; poo =inf{C > 0] df(x) < STP for all o« > 0} (15.17)
=sup{yd¢(y)"/P |y > 0} (15.18)

is finite, and where dy is the distribution function of f. The space weak L*° (X, p) is by definition L*°(X, 1) . Note
that this is not actually a normed space though. Indeed, if f = 0 almost everywhere, then ||f||; p.c =0, so there can
be functions that are not zero everywhere that have zero norm.

We quickly show that the two definitions of |/f||{ p,. are equal. We have
P
inf{C >0|ds(ar) < OCTP forall o« > 0} = inf{C > 0 | ad¢()"/P < C for all & > 0}.

Setting C = sup{ydf(yﬂ Py > 0}, we clearly have that ads(x)'/P < C for all «. So the two are in fact equal.

Remark 154. The norm we defined above is not actually a norm. It is only a semi-norm.

Proposition 155 ([Gral4a] Proposition 1.1.6). (LP (X, u) C LP*°) Forany 0 < p < oo and any f € LP (X, u) we have
Ifllcpee < (Ifllee -

Hence the embedding LP (X, u) C LP°°(X, u) holds.
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Proof. We apply Chebyshev’s Inequality with the function g(x) = |x|:

1 1
dele) = ullx € XTI 2 ) < oo bR < o | P an = Y,
(49 [f(x)|>x o Jx

Then

/v - 1/p
1] poo = suplade(a)'/P | o > 0} < sup <Jf| |f|Pdp> < < . |fpdp> =Ifllp -
> J

15.2 Hardy-Littlewood Maximal Operator

One might ask why we are always taking the supremum of functions over a certain set, such as cubes or balls
in R™. Why not the limit as the diameter of the sets go to 0? We start with some motivation. First consider the
differentiation of the integral for one dimensional functions. Suppose f is given on [a, b] and it is integrable on that
interval, we let

for x € [a, b]. Now we can look at F/(x) using the quotient definition of the derivative

P = lim Flx+h) —F(x)

Notice that this can be rewritten as
1 x+h

1
EJ fly)dy = mJI f(y)dy,

X

where I = (x,x + h), and |I| is the length of this interval. Now, one might see that this is the average of f over I. As
Il — 0 we might expect that
1
lim —J' f(y)dy = f(x)
I

[1]—o0 [
xel

holds for suitable x. In higher dimensions we can reformulate this as the question: does

1

N B0, 1) Lm) fly)dy =flx),

for almost all x? The above equation is true if f is continuous at x. Now, in order to study the limit, it is often
convenient to replace lim,_,o with sup.._ , to see what the maximal value that an integral of this form can take is.
Given a Lebesgue measurable subset A C IR™, we denote by |A| its Lebesgue measure. Given 4 > 0 and a locally

integrable function f on R™, let

1
A [—— f(y)ld
Y90 611 = B g |y, 1Y

denote the average of |f| over the ball of radius b centered at x.
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Definition 156 (Centered Hardy-Littlewood maximal function). Let f be a locally integrable function on R™. The
function

M(f)(x) = sup Avgp (x,5)Ifl = sup

If(x —y)ldy,
5>0 50 Vnd™ J|y<5

where v, is the Lebesgue measure of the unit ball in R™, is called the centered Hardy-Littlewood maximal function of f.
We change the area we integrate over to all y such that |[y| < 3, so that we can work with balls centered at the origin,
this creates the change of variables f(y) to f(x —y).

Example. On R, let f be the characteristic function of the interval [a, b]. For x € (a, b), clearly M(f) =1. Forx > b
it can be seen that the largest average of f over all intervals (x — ,x + 8) is obtained when § = x — q, so that the
whole interval where f is nonzero is included. Similarly, if x < a, the largest average is obtained when § = b —x.
Therefore,
(b—a)/(2lx—1b|]) whenx < gq,
M(f)(x) =<1 when x € (a,b),
(b—a)/(2x—al)

Note that M is a sublinear operator, i.e., M(f+ g) < M(f) + M(g) for all locally integrable functions f and g.
Indeed

M(f+g) =sup 5 If(x —y) + g(x —y)ldy (15.19)
5>0 9 Vn Jjy|<s
<su [Fx —y)ldx + j lg(x —y)ldy (15.20)
5>1?) d™n Jjyl<s 0™ Jy|<s
<su [f(x —y)|ldx +su J lg(x —y)|dx (15.21)
5>% 0" vn Jiy|<s Y 5>po O"vn Jiy|<s gy
=M(f) + M(qg). (15.22)

Also, M(Af) = [A|M(f) for all complex constants A. The following is an interesting fact about M.
Theorem 157. Iff € LT (R™) is not identically zero, then M (f) is never integrable on the whole of R™, i.e., M(f) & LT(R™).

Proof. We can choose an N large enough such that

1
J Ify)dy = 5 [l
B(O,n)

Then, we take an x € R™ such that |x| > N. Let r = x| + N, we have

1

M(f) > BT JB(W If(y)ldy (15.23)
1

(X + N

N

“vn (X[ +N)T

J If(y)ldy (15.24)
B(x,1)

J If(y)ldy (15.25)
B(O,N)
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where the last inequality comes from the fact that B(0, N) C B(x, ). Then

1 1
_ f(y)ldy > ———— || 15.26
vn(x|+N)nJB(o,N) Widy =7 e Il (15.26)
1

> . 15.27
_2Vn(2|XUn ||-F||L1 ( 5 )

It follows that for sufficiently large |x|, we have
M(f)(x) > elx™™

where ¢ = (v 2™ 1) =1 ||f|| ;1. It follows that if we integrated the right hand side of this over R™ it would be infinite,
and thus M(f)(x) ¢ LT (R™) unless ||f||{1 = 0, which implies that f = 0 almost everywhere. O

Corollary 158. If M(f)(x) = 0 for some xo € R™, then f = 0 almost everywhere.

Proof. Take x = x¢ in the previous theorem, and we get

1
0= MUN)x) 2 s jB(O’N) y)ldy
and thus
o= Iy
B(0,N)
for all sufficiently large N. Thus f = 0 almost everywhere. O

Definition 159 (Uncentered Hardy-Littlewood Maximal Function). The uncentered Hardy-Littlewood maximal function
of f,
M(f)(x) = sup Avgg(, 5fl,
>0
ly—x[<?®
is defined to be the supremum of the averages of |f| over all open balls B(y, §) that contain the point x.

Note that M(f) < M(f) for the simple fact that we are taking the supremum of a larger set of balls in the

uncentered version than in the centered one.
Example. Let f be the characteristic function on the interval I = [a,b]. For x € (a,b) we have M(f)(x) = 1, but
if x > b we can see that the largest average of f over all intervals (y — 6,y + §) occurs when § = %(x —a) and
y = %(x + a). Similarly, when x < a, the largest average obtained is when 6 = %(b —x)andy = %(b +x). We can
conclude that

(b—a)/lx—b] whenx <a

M(f)(x) =<1 when x € (a,b)

(b—a)/lx—al] whenx > b.

Note that M(f) does not have a jump at x = a and x = b, while M(f) did have jumps at those points.

Theorem 160 ([Gral4a] Theorem 2.1.6). The uncentered and centered Hardy-Littlewood maximal operators M and M map
LT(R™) to L1 (R™), where LP*® is weak LP, with constant at most 3™ and also LP (R™) to LP (R™) for 1 < p < oo with
constant at most 3™/ Pp(p — 1)~ For any f € L' (R™) we also have

M) > o] <

J If(y)ldy.
X JM(f)>a)

The idea of the proof uses a covering lemma for balls which we will not prove here.
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Chapter 16

BMO Spaces

In this section we will look at spaces of bounded mean oscillation (BMO). Loosely, a function is in BMO if it doesn’t
grow too quickly. For example, the function log |x| is in BMO while e* is not. They were initially introduced by
Fritz John and Louis Nirenberg for the purpose of studying PDEs. About a decade after their introduction Charles
Fefferman proved that the dual space of the Hardy space H' is BMO, answering a long standing open problem. We
will introduce these spaces, and one of the most important theorems about them, the John-Nirenberg Theorem. To
do this we will also look at the Calderén-Zygmund decomposition.

This section is based off of [Gral4b].

Definition 161. Let f be a locally integrable function on R™ and Q a measurable set in R™. Denote by

1
Ang f= @ JQ f(x)dx

the mean of f over Q, where |Q| is the Lebesgue measure of Q. Then the oscillation of f over Q is the function
‘f —Avgq, f

, and the mean oscillation of f over Q is

1
Ql

This quantity measures how far a function gets from its average, on average.

JQ ‘f(x) — Ang f‘ dx.

Definition 162. For f a complex-valued locally integrable function on R™, set

Iflemo —sup{]J ‘f(x)—Angf dx | Q a cube in]R”}.
1QlJo

We say that f has bounded mean oscillation if ||f||ga\10 < o0 and BMO(IR™) is the set of all locally integrable functions
fon R™ with ||f|| g0 < o0.

Example. Here we see that e* is not in BMO. The mean oscillation continues to increase as x increases and because
of this it cannot be in BMO.

Proposition 163. BMO(IR™) is a linear space.

101
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1 b
b—a [

i i 1 b
f(l) - A\'g["‘h]j dr = 101 m /u

f(@) — Avgjy ) f|dz = 10.59

Proof. Let x € R, f € BMO(IR™). Then

et gpmo = sup{|QJ ‘ xf(x) — Avgq cxf’ dx | Qacubein]R“}

. o
Sup{|QJ |f(x) — o Avgy f| dx | Q a cube in R }
= lod [fllgmo < o0

so of € BMO(IR™). Now, let f,g € BMO(IR™). Then

T+ = su
17+ olloro = sup { i |

f(x) + g(x) —AvgQ f—Ang g’ dx | Q is a cube in ]R“}
JQ

§sup{|Q| J f(x) — Angf’dx—i— J ‘ (x)—Angg‘dxlQisacubeinIR“}

QI
< Sup{|Q| hQ f(x) — Angf’dxlQacube}—}—sup{'Q'J' ’ (x )—Angg‘dleacube}

= Ifllgmo T ll9llgmo <

thus f + g € BMO(R™). O

Remark 164. We now know that BMO(IR™) is a normed linear space, and as we will see in the next chapter, it is
actually a Banach space.

Proposition 165. ||-||gpn o is seminorm, but not a norm because ||f||gao = I+ ¢llgmo Where e € R.

Proof. By Proposition 163, ||-||gpm o is @ seminorm. For the second part we have

||f+C|BMO—sup{|Q|J ’() cAVgQ(quc)‘deacubein]R“},

but

Avgq, (f+c)— |Q|J (H—cdx:1

|QJQ f(x )dx—l—c—J dx:Angf—l—c.

Q|
Thus

If+cllgmo = sup{|Q|J ‘( )+c—Angf—c)|dx|Qacubein]R“}—||f|BMO.

As a consequence we have that ||c||gp o = 0, when ¢ is a constant. O
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As a result of Proposition 165 we define f ~ g if f — g = c for some constant ¢ € R.
Proposition 166. The relation ~ is an equivalence relation.

Proof. Clearly f ~f. If f—g=c,theng—f=—c. lff—-g=candg—h=d,thenf—-g+g—h)=f—h=c+d,so
f ~ h, and ~ is an equivalence relation. O

We will now identify functions by ~ and define
BMO(R™) = {f | ||f|[gmo < oo and f is locally integrable on R™} / ~ .

The following eight propositions are Proposition 7.1.2 in [Gral4b], but we break it into smaller pieces, filling in
details for all the proofs.

Proposition 167 ([Gral4b] Proposition 3.1.2). If ||f|[gpmo = 0, then f is equal to a constant almost everywhere.
Proof. Suppose ||f[[gpmo = 0. Then

1
Ifllemo = sup {J ‘f(x) —AVg, f‘ dx | Q a cube in]R“} =0
IQlJo
which implies that

JQ ’f(x) —AvgQ f‘ dx =0

for all cubes Q in R™. But then this means that f(x) — AvgQ f = 0 almost everywhere, so f(x) = AvgQ (f) almost
everywhere, which is a constant. O

Example. Let f = c be a constant function. Then the average of f over any cube Q is ¢, so its mean oscillation

al
— c—cldx =0.
Qo

Thus the mean oscillation of a constant function is 0. This makes sense because it never deviates from its average.

This next theorem tells us that every bounded function also has bounded mean oscillation. This is one of the most
important properties of BMO. As we saw previously the dual space of L9 is [P if 1 <p < ocoandp~' +q~ ' =1.
However, this doesn’t work if p = 1 or p = oo, the LP spaces don’t behave as well in these settings, so instead we
can replace L with BMO and as we will see in the next chapter we can replace L' with H! to achieve better duality
results.

Proposition 168 ([Gral4b] Proposition 3.1.2). L>°(R™) C BMO(R™) and |/f|gpmo < 2 |||l -

Proof. Suppose f € L°°(R"™), then f is bounded, and thus it must be within a bounded distance of its mean, so
f € CMO(IR™). Then note that

sup {Avgg |f— Avgy f| [ Qacubein R™ ¢ = sup 1 f—Avgq, fldu| Qacube » = |[[f[[gpo
1QlJo

Then

Avg, ’f—Ang f‘ = |]Q|JQ ’f—Ang f‘ dp < (]Qle If(x)| dp+ |]Q| ‘Angf’ dp = Avg [fl + ‘AVgQ f’ .
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But then
’AgQﬂzléJ m% |@J f(x)l dp = Avgg Ifl.

Giving us
AVg, ‘f—Ang f’ < 2Avgg If].
Finally, the average of a function is less than its essential supremum, and giving us
2Avg Ifl < 2f]]

and since this is true for any cube Q in R™, it is also true for the supremum, thus

LOO
Ifllemo < IIfl

This next proposition tells us that BMO is closed under taking absolute values, minimums and maximums.

Proposition 169 ([Gral4b] Proposition 3.1.2). If f € BMO(IR™), then so is |f|. Similarly, if f, g are real-valued BMO
functions, then so are max(f, g) and min(f, g). In other words, BMO is a lattice. Moreover,

Iflllemo < 2 Ifllsmo
3
[max(f,g)|[gmo < (HfHBMO +llgllzmo)
. 3
[min(f, g)[gpmo < 5 ([Ifllgpmo +lgllsmo) -

Proof. The first statement is a consequence of the fact that

]~ Avgg ] = 11— g7 [ rivaw

‘l r
= |—= f —f(t)| dt
IQMQHWH (t)] ‘
‘l r
< |— _ _
< |Q‘UQ‘1‘(X) Angf+AVng f(t)‘dt‘
] r
< [— _
< |Q‘UQ‘f() Angf‘dt+|Q|J ]Angf ﬂtﬂd%

= |f—Avgg f‘ +Avg, ‘Angf—f’.

Then averaging over Q and taking supremums we see that the right hand side is bounded, and thus the left hand
side is as well, so |f| € BMO(IR™). Note that we can write

[f — g\+f+g

max(f,g) = >

Indeed, I*~9l is half of the distance between f and g, while %9 is the midpoint, so adding half the distance to the
midpoint brings us to the maximum. Similarly,
f+g—If—¢
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Now, we have

|lmax(f, g)|[gmo = sup { Q J ‘max(f,g)(x) —Avgg max(f,g)| du| Q is a cube in IR”} ,

and

1 f— 9|+f+9

Aveg ~ (max(f,g)) = —J ——Zdu
8Q 9 Q o
( ~gbxldu | foan | Q(XJdu)
Q Q

AVg, If — gl + Avg, T+ Avg g.

So we have

1 f f
[lmax(f, 9)|l gmo = 2sup{ ’|9|++9 Avgg, |fg|AVngAVgQg‘ du | Qacubein]Rn}

< (llif = 9|HBMO +flsmo *llgllemo) -
Using the first result of this proposition, we see that

1

N
—_

(If = glllgmo + Ifllemo + l9llzmo) < §(Z||f dllsmo + Iflemo + llgllemo))
3

(IIfllgamo + lgllsmo) -

N

The last statement simply follows from the fact that min(f, g) < max(f, g). O
Proposition 170 ([Gral4b] Example 3.1.3). L*°(IR™) is a proper subspace of BMIO(RR™).

Proof. We claim that log|x| € BMO(R™), but not in L*°(R™). Clearly log|x| ¢ L*°(R™) since it is unbounded. To
prove that it is in BMO(IR™), for every xo € R™ and R > 0, we must find a constant c,, g such that the average of
‘log x| — CXO,R‘ over the ball {x € R™ | |x —xp| < R}is uniformly bounded. Since

1 J' 1
log [x| — cx, R du:—J loglz| — ¢y, g +1logR| dy,
vnR™ \X—Xo\<R| 8 ro | Y Jjz—R_yxl<1 | & o 8 |

we may take cx; R = Cgr-14, 1 +10gR, and things reduce to the case that R = 1 and X is arbitrary. If R = T and

Ixol < 2, take cy,,1 = 0 and observe that

| log hldy < | logixlldu=c.
[x—x0|<1 Ix|<3

When R = 1 and [xg| > 2, take cy,,1 = log[xol. In this case notice that

1 1
—J [log [x| = log |xoll dx = —J
[x—xo|<1 Vn

Vn

o .

<log2.
Ixol &

[x—x0|<1

Since when |[x —xp| < 1 and [xg| > 2, we have

M g oLt T 03

log ] <108 =g = 1083
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Figure 16.1: Graph of log |x|

which comes from the assumption that [x¢| > 2, and

X X
log Xel < 1og X0l

0 < log?2.
B = Bol—1 =8

Thus logx € BMO(R™). O

Example ([Gral4b] Example 3.1.4). Now we show that not all functions are in BMO(R™). We claim that h(x) =
Xx>0 log% ¢ BMO(IR™), where xx~0 is the characteristic function. The problem is at the origin. Consider the
intervals (—e, ) with0 < € < % We have that

1[* T (€ 1 1 —|—logl
Avg(—e,eJ h= 7¢ J_e h(x)dx = 7 Jo log ;dx = fe
But then
1 € 1 (° 1—|—logl
2e ) [mo0—ave o n[anz oo [ v oo an=

but the right hand side of this is unbounded as e — 0.
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Figure 16.2: Graph of log %
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16.1 Calderén-Zygmund Decomposition

We want to prove the John-Nirenberg inequality which says that BMO functions are exponentially integrable. How-
ever, we first need to make a detour to understand the Calderén Zygmund Decomposition.

Definition 171. A dyadic cube in R™ is the set
2%my, 2% (my + 1)) X -+ x [26mp, 2% (my + 1)),
where k, my,..., mn € Z. Two dyadic cubes are either disjoint or related by inclusion.
Example. Put an example in here.
We also need one more theorem, which we state without proof.

Theorem 172 (Lebesgue’s Differentiation Theorem, [Gral4a] Corollary 2.1.16). For any locally integrable function f on
R™ we have

limil[ f(y)dy = f(x
r—0 [B(x,7)| B(x,r) )y (x)

for almost all x € R™.

Remark 173. Lebesgue’s differentiation theorem says that the value of a function at a point is the limit of its average
on the ball surrounding it.

Now we come to the Calderén-Zygmund decomposition which says that for any absolutely integrable function
we can decompose it into a good part and a bad part. The bad part also has mean zero and is alsoin L'.

Theorem 174 ( [Gral4a] Corollary 5.3.1). Let f € L' (R™) and « > 0. Then there exist functions g and b on R™ such that
(@) f=g+b.

® llglls < Il and [lg o < 2"

(c) b=} bj where each bj is supported in a dyadic cube Q;. Furthermore, the cubes Qy and Qj are disjoint when j # k.
(d) fQj by (x)dx = 0.

(e) |Ibj]l;1 <2 1 |Qj).

" X5 |Q] <ol

Proof. We first construct the cubes Q;. Start by decomposing R™ into a mesh of disjoint dyadic cubes of the same
size such that

1
QI > % [l

for every cube Q in the mesh. We call these cubes generation zero. To build the next generation, subdivide each
cube of generation zero in 2™ congruent cubes by bisecting each of its sides. This will be a new mesh of dyadic
cubes of generation one. Now, choose a cube Q of generation one if

1

@ JQ [f(x)] dx > c.



16.1. CALDERON-ZYGMUND DECOMPOSITION 109

We are singling out the cubes where f is too big, and these will be the cubes we define the b; on. Let S be the set
of all cubes selected in generation one. Now subdivide each nonselected cube of generation one into 2™ congruent
subcubes by dissecting the sides. These cubes will be generation two. Then let S(2) be the set of cubes such that

1

@ JQ [f(x)] dx > c.

Repeat this procedure indefinitely. The set of all selected cubes [J%°_; S(M) is countable and is exactly the set of
cubes Q; that we want for the proposition. Indeed, for each selected sube we have

1

Ql

1
JQ|ﬂx)dx:>¢Qj

[0
1
Sl > D [Qs1-
j

J [f(x)] dx > c.
Q

Note that the cubes Q; are disjoint, since otherwise some Qj would be a proper subset of some Qj, which is
impossible since the selected cube Q; was never subdivided. Now define

1
b; f——J fdx | xo.,
( Q5] Jo, )Q]

b =3 ;bjand g = f—b. For a selected cube Q; there exists a unique nonselected cube Q' with twice its side length

that contains Q;. Call Q’ the parent of Qj. Since the parent Q' of Q; was not selected, we have ﬁ IQ/ [fldx < o

Then
1

1 om
LI 1 o .
Q)] JQj If(x)] dx < Q| JQ, If(x)[ dx Q7 J'Q, If(x)] dx < 2"«

And thus

JQ. [b;| dx < JQ' Ifl dx + | Qj < ZJ'Q. [l dx < 2" T | Qs
) )

)

LJ- fdx
’QJ’| Qj

Now we need to obtained the estimates for g. We have

f on R™\J; Qj,
9g=19 1
)l fQj fdx on Qj.

On the cube Qj, g is equal to the constant ]Qj |71 ij fdx, which is bounded by 2™ «. It suffices to show that g is
bounded outside the union of the Qj’s. Indeed, for each x € R™\ U; Qj and foreach k = 0,1,2,... there exists a

unique nonselected dyadic cube Q,(ck) of generation k that contains x. Then for each k > 0 we have

1
1| Iy <

Jdx| <
q\'| Ja!
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The intersection of the closures of the cubes Q)(ck) is a singleton {x}. Using Lebesgue’s Differentiation Theorem, we
have that for almost all x € R™\ UJ; Q; we have

1
f(x) = lim 7J fly)dy.
k—o0 ‘Q)((k)’ Q)(ck)

Since these averages are at most «, we conclude that [f| < « almost everywhere on R™\ Uj Qj, and hence |g| < o
almost everywhere on this set. Finally, it follows that ||g||; 1 < |/f]|{1- O

16.2 John-Nirenberg Inequality

We now come to one of the most important inequalities in the theory of BMO spaces. The proof is long, and we
have tried to fill in as many details as possible. This section is based off of section 7.1.2 in [Gral4b].

Theorem 175 ([Gral4b] Corollary 3.1.6). For all f € BMO(IR™), for all cubes Q, and all « > 0 we have
’{x €Q: ’f(x) ~ Avgg f’ > oc}’ < e~ A/ lIflsmo (16.1)

with A = (2™e)™ .

Proof. Since the inequality in 16.1 is unchanged when we multiply both f and « by a constant, we can assume that
Ifllgmo = 1. We now fix a closed cube Q and a constant b > 1 which we will assign a value to later.

We apply Calderén Zygmund decomposition to the function f — Avg, f inside the cube Q. The decomposition
will differ slightly since in the Calderén-Zygmund decomposition we looked at before, we were decomposing a
function on R™, but the proof will be similar. We introduce the following selection criterion for a cube R:

1

R JR ’f(x) —AvgQ f‘ dx > b.

Since
1
Q|
Q will not be chosen. Set Q(®) = Q and subdivide Q(®) into 2™ equal subcubes of side length equal to half of the

side length of Q. Select a subcube R if it satisfies the selection criterion. Now subdivide all nonselected cubes into 2™
equal subcubes of half their sidelength by bisecting the sides, and select the cubes that meet the selection criterion.

J ‘f(x)—Ang f‘ dx < |flgpmo =1<b
Q

By continuing this process indefinitely, we will obtain a countable collection of subcubes {Q )U ) } satisfying the
j

following properties:

(A-1) The interior of every Q ].“ ) is contained in Qo).

1
(B-1) b < ‘Q}”‘ [om ’f(x) — AVg o) f‘ dx < 2"b.
)

(C-1)

AVng f*AVgQ(o) f‘ < 2"b.
j

o) ¥; [ < ¢ %, g [0~ Avgqr| ax < § Q).
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(E-1) |f— Ang(o) f| < b almost everywhere on the set QO Uj Q].“ ),

We prove these quickly. Properties (A-1) and the first inequality follow from construction. For the second
inequality in (B-1) suppose that

f(x) — Avg o) | dx,

2" < :1) J (M
’Qj ‘ QJ‘
then

f(x) — AVgQ(o) dx <

Lan”) ’f(x) —AVgQ(o) dx

b<¥J _1
Zn‘Q)m‘ Qim Zn‘QJU)‘

but2™Q ]U ' is the size of the cube containing Qj(1 ) which was not selected. Thus by this it should have been selected
which is a contradiction, establishing (B-1). For (C-1) we have

1

)

Angmf—Q(O) - WJ mf(x)dx—Ang[o)f
, Q"] o)
L J f(x) — Avg fdx
1AM o QO
s
i
< — f(x) — Avg (o) | dx < 2™b
1 Q
Q"] Jay?

by the second inequality in (B-1). For (D-1) the first inequality just follows from the first inequality in (B-1). For the
second inequality note that

1

WJQ(O) f(X)*AVgQ(o) dXS 1<b.
Then ] :

- f(x) — A d <7‘ (0)’.

b Joyo [~ Avgqo | x < g0
Note that

Jogor [0 = Avmquo dlax< | )~ Avgquo ol ax
j

in fact,

>

(1)
i 7R

f(x) —Ang(o) f‘ dx < J

) f(x) —Ang(o] f‘ dx,
since the Q].(]) are all disjoint and contained inside Q(®). Thus we get the second inequality in (D-1). Finally, for

to obtain the result.
)

(E-1) we can apply the Lebesgue differentiation theorem to the function ’f (x) = Avg o)

We call the cubes Q ].(” the first generation. We now fix a selected first generation cube Q ].(1 and we introduce

the following selection criteria for a cube R:

|
IRl Jr

f(x) —Angm f‘ dx > b.
)
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Similar to the decomposition we did before, Q )U ! does not satisfy the selection criteria. We again apply a Calderén-

Zygmund decomposition to the function f — Avg QM f inside the cube Q)U ). Subdivide Q ]-(1) into 2™ equal closed
j

subcubes of Qj(] ). Select a subcube R if it satisfies the selection criteria. Then divide the nonselected cubes into 2™
subcubes and repeat. Continue this process indefinitely. Also, repeat this process for any other cube Q ]U ) in the first

generation. We obtain a collection of cubes {Q{Z)} that are the second generation cubes. Versions of (A-1)-(E-1)

are satisfied by replacing the superscript (1) with (2) and with (1) replacing (0). We use the superscript (k) to denote
the generation of the selected cubes.

For a fixed selected cube Q{z) in the second generation we introduce the selection criteria

w1
Rl Jr

and repeat the previous process to obtain a third generation of cubes. Denote by {Q g“} this third generation.
S

f(x) —Ang(z] f‘ dx>Db
1

We iterate this procedure indefinitely to obtain a doubly indexed family of cubes Q}k) satisfying the following
properties.

(A-k) The interior of every Qj[k) is contained in a unique Qj(}“] ),

(k)

31 b <[] fy

f(x) —Ang(k,” f‘ dx < 2™b.
j/

(C-k)

AVgQ(k) f—AVanH) f‘ < 2™b.
) j!

00 ¥; || < 5

k—1
Q).
(E-k) ‘f — Angj“f,U f‘ < b almost everywhere on the set Qj(}ﬂ )\ U; QJgk).

Note that (A-1) and the first inequality of (B-1) are satisfied by construction. Then similar to the last case the second

inequality in (B-1) is a consequence of the fact that the unique cube Q J(:) with double the side length of Q Jgk) that
contains it was not selected in the process. Then (C-K) follows from the upper inequality in (B-K). Indeed,

dx

(k—1) !
AVg (k) —Q., = 7J
Q; j ‘Q]gk)‘ Q)_(k)

f(X) — AVgQ(k*U f
3!

IN

f(x) —Ang(k,n f‘ dx < 2™b.
) ] i’

w7
Q| Joft

Next, (E-k) follows from the Lebesgue Differentiation theorem in the same way that (E-1) did. Finally, for (D-k) we
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have

f(x) —Ang(lf_n f‘ dx
j

()] . 1
Z‘Qi < BZJ *)
j
j’ j corresp. to j’ Q
(k—1)
SEZ‘Q]" ‘Hf“BMO
j/
_ ] (k=1)
=y Q"]
j
Now we look at some consequences of (A-k)-(E-K). If we apply (D-k) k — 1 times successively we get

o<t
j

f(x) —AVng“f,n f’ dx

Avg f‘ dx

For any fixed j we have that

<2™b

AVgQU) f—Ang(o)
)

and ‘f— Ang_m f‘ < b almost everywhere on QJU )\ Ut Q{Z)' This gives
)]
’ffAng(o) f‘ <2"b+b

almost everywhere on Q).“ )\ Ur Q{z). Indeed,

f*AVgQ(o) f‘ = ‘fAVgQ)“] f+AVng(1) *AVgQ(o) f‘ < ‘fAVgQJ(U f‘ + AVgQ)U) *AVgQ(o) f‘ < 2"b+b

almost everywhere on Q ).“ )\ UL Q{Z). We will use the fact that 2"b + b < 2™2b combined with (E-1) to see that

‘ f— AVgQ (0)
almost everywhere on Q(®)\ |, Q{z). Now, for every fixed 1 we also have that |f — Avg Q(z)f < b almost every-
1
where on Q{z)\ Us Qg?’), which combined with Avg 2 f— Avg ‘ < 2 and Avg y f— Ang ‘ < 2™b
]_/

yields
‘f — AVg o) f’ < 2"3b

almost everywhere on Q{z)\ Us QgS). And the same estimate is valid on Q(®)\ |, Qg3) Continuing this way by
induction we have that forall k > 1,
‘f — AV f‘ < 2™kb
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almost everywhere on Q(®)\ J; Q (%) This proves the following inclusion almost everywhere
— n (k)
x € QI |f(x) —Avgq f| > 2"kb C JQ;
j

for all k € IN. Now, fix o« > 0. If
2"kb < x < 2™(k+1)b

for some k > 0, then

IN

’{xe Ql ‘f*AVng‘ >2“kb}’
;\Qj(k)]sb]km

_ ‘Q| efklog(b)

HXE Ql ‘f*AVng’ >ocH

IA

< |Q‘ befoclog(b)/(Z“b)

where the last inequality comes from the fact that —k < 1 — 535 . Choosing b = e > 1 yields the inequality. O



Chapter 17

BMO on Shapes

Now we want to look at a variant of BMO spaces. In the definition of the BMO(IR™) norm we take the supremum
over all cubes of the mean oscillation, however, there is nothing special about cubes. We can define BMO on any set
of shapes. These spaces are called BMO on shapes and were first introduced by Dafni and Gibara in [DG20]. There
are a couple of minimal requirements we need this set of shapes to satisfy.

Definition 176 ([DG20] Definition 2.1). A shape in R™ is any open set in S such that 0 < |S| < co. We call a collection
8 of shapes a basis if each S € § is a shape and Jscg S = R™.

Example. In one dimension all shapes are the same, as they are just intervals. In higher dimensions there are many
differences between different bases of shapes. For example, let R be the basis of rectangles with sides parallel to
the axis, and let Q be the basis of cubes with sides parallel to the axis. Then these bases are very different because
a sequence of rectangles can have their measure go to zero while the diameter does not. This does not happen in
Q. Other examples included balls centered at the origin or rectangles without sides parallel to the axes. See some
more examples in figure 17.1.

From this we can then define BMO on shapes.

Definition 177 ([DG20] Definition 3.1). Let & be a basis of shapes on R™. A function f such that f € L'(S) for all

Figure 17.1: Examples of Shapes in R?

115
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S € S isin the space BMOg(R™) if

1
sup—J [f —fg|dx
Se8 |S| S

is bounded, where fg = ‘;—‘ s fdx.

Before we move onto the main duality result we prove that BMOg(IR™) is indeed a Banach space. We follow the
proof of [DG20] which does not pass to the dual space as the classical completeness proofs for BMOg(R™) do.

Theorem 178 ([DG20] Theorem 3.9). For any basis of shapes, BMOg (IR™) is complete.

Proof. Let {f;} be a Cauchy sequence in BMOg(R™). Then, for any shape S € §, the sequence {f; — (f;)s} is Cauchy
inL'(S). Since L'(S) is complete, there exists a function S € L1(S) such that f; — (f;)s — 5 in L'(S). Note that f5
has mean zero on S. Indeed, since f; — (f;)s converges to S in L1(S), it follows that
1 S 1
5o = fim g ] s =
If we have two shapes S1,S, € 8 such that S NS, # @, by the above there is a function 51 € L1(S;) such that
fi — (fi)s, — £51in L'(S7) and a function 52 € L'(S;) such that f; — (fi)s, — 52 in L1(S;). Since both of these
holdin L' (S; N'S5), we have

(f)s, — (Fi)s, = [fs — (fi)s,] — [f; — (f;)s,] — 51 —5°

int LP(S7 N S2). This implies hat the sequence C(S1,S2) = (fi)s, — (fi)s, converges as constants to a limit that we
denote by C(S1, S2), with
51— 52 = C(Sy1,S2) on S1 N S.

Note that these constants are antisymmetric, i.e., C(Sy,S2) = —C(Sz,S1).
By a finite chain of shapes we mean a finite sequence {S; };(:1 C Ssuchthat S;NSj 1 #@forall1 <j<k—1.

Furthermore, by a loop of shapes we mean a finite chain {S; }};1 such that S1 N Sy # @. If {S; };(:1 is a loop of
shapes, then
Kk—1
C(S1,SK) =D C(S5,S541).
j=1
To see this, consider the telescoping sum

k—1

(fi)s, — (fi)s, = Z(fi)sm — (fi)s;,

P

—.

for a fixed 1. The above formula follows from this as each (f;) S
@ and (fi)s, — (fi)s, converges to C(Sy, Sy ) since S1 N Sy # @.

Now we fix a shape Sy € 8 and consider another shape S € & such that So NS = @. For any pair of points
(x,y) € Sp x S there exists a path yx y: [0,1] — R™ such that yx,(0) = x and yx,y(1) = y. Since § covers R™ and
the image of v,y is a compact set, we may cover vy by a finite number of shapes. From this we may extract a
finite chain connecting S to Sy.

— (fi)sj converges to C(S;,Sj4 1) since S5 NS5, 1 #
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Now we build the limit function f. If x € Sy, then set f(x) = f50(x). If x ¢ Sy, then there is some shape S
containing x and by a preceding argument, a finite chain of shapes {S; }L] where Sy = S. In this case, set
k—1
f(x) = 5% (x) + Y _ C(Sj,Sj41).
j=0

To see that this is well-defined, let {S; 41_ be another finite chain connecting some S; with x € §; to Sp = Sp. Then
1Ji=1 g

we need to show that ]
]_7

k—1
PR+ ) C(S5,8541) =1+ ) C(55,5541).
j=0 j=0
First, we use the fact that x € Sy N Sy to write f5x — St (x) = C(Sk, S1). Then, from the antisymmetry property of
the constants, this is equivalent to

C(Sk,S1) = C(Sx, Sk—1) +- -+ C(S1,S0) + C(So,S1) + - -+ C(51-1, S0).

Finally, we show that f; — f in BMOg(R™). Fixing a shape S € §, choose a finite chain {S; };{:1 such that Sy = S.

Then we have that, on S f = FS modulo constants, and so, using the definition of S we get

1

_ | . ¢S p S
@LI(ﬁ(x)_f("”_(ﬂ_f)5|d’<**L](fl(x) £5(x)) = (F — %)s] ax

S|

flj
ISl s

asi— oo. O

f1(x) = (f1)s ffs(x)‘ dx — 0

171 H' — BMO Duality

One of the most important theorems of harmonic analysis in the second half of the twentieth century was the du-
ality between the Hardy space H' and BMO by Charles Fefferman in [Fef71]. The space H'! has many different
characterizations, but we will define it using atomic decomposition. It is usually defined first as a space of holo-
morphic functions, or more generally, as a space of tempered distributions subject to a maximal condition. It is
then possible to show that these are all equivalent but we will not do that here. This is because the equivalency of
these definitions relies heavily on the fact that they are defined using cubes, and does not work as well for shapes.
However, the atomic characterization easily translates over to shapes. The outline of the rest of this thesis is that we
will define a Hardy space on shapes and show that its dual space is the BMO on shapes that we defined above.
Hardy Spaces were originally introduced in the following way.

Definition 179 (Hardy Space). The Hardy space HP for 0 < p < oo is the class of holomorphic functions f on the

open unit disk that satisfy
1 (27 2\
sup | =— J ‘f(rele] ‘ de < 0.
0<r<1 27 0

Recall that for a fixed r and 0 < 0 < 27, the quantity re'® is the circle centered at the origin of radius r. So we
are almost taking the average value of the function over the unit circle. There are a couple of other important things
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to note about this definition. First, the norm is very similar to the LP norm, but we allow 0 < p < 1. Recall that if
p < 1, then LP is no longer a normed space. This makes the Hardy spaces a possible stand in for the classical LP
spaces whenp < 1.

The way that our duality theorem will eventually be proven is by using a different characterization of Hardy
spaces, called atomic decomposition. We introduce this below.

The idea of atomic decomposition is to take a function and write it as a linear combination of much simpler
functions. We will, in a sense, be reversing this by defining our Hardy space on shapes to be all linear combinations
of such functions. We start with the definition of these simple functions, called atoms.

Definition 180 (Atom). Let S be a basis of shapes and let S € §. Then a measurable function a: R™ — C is called
an atom on shapes if

(@) Suppa CS.

®) llal; < g7
(c) [gadx=0.

Remark 181. A more conventional definition would change item (2) to |a(x)| < IS|~ " almost everywhere, but these
two conditions are equivalent. Indeed, this inequality can be rewritten as

1/2
|1/ (J (uzdx) <1
S
Then, by Holder’s inequality we have

1/2
J aldx < []'/2 (J Ialzdx> <1,
S S

1
adx<1:J —
LH - s IS]

Example. Suppose our basis of shapes is the set of all intervals on R. Let I = [-1, 1] and define

So

and thus |a| < |S|~7.

1 .
> fo<x<1
a(X):{z ! =Xz

— if —1<x<0.
See figure 17.2.

Now we can define the Hardy space on shapes.

Definition 182. Let

o0 oo
Hé = {Z Aiai | ai is an atom on shapes and A; € C,Z Al < oo}.

i=1 i=1
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Figure 17.2: Example of an atom

Remark 183. In the set H} there may be some functions appearing twice since there could be multiple ways to
represent a typical function as a linear combination of atoms. Also, note that H é is a linear space since adding two
linear combinations of atoms and multiplying by a scalar is clearly still in the space.

Lastly, we need to put a norm on this set to show that it is a normed linear space. Let f € H} and define

o0 o0
£l = inf{z Al [ f= Z?\iai}
im im

The idea is that since there may be many different ways of representing one particular function, we want to take
the “smallest” way to and define that to be the norm.

The last important idea we will need for the proof is that of a dense linear subspace. When we have infinite
series sometimes the integral of such a function will not converge absolutely. So instead we will take the following
subspace

n

Hc]%,a = HL = {Z Aiai | A € C, a7 isan atom}
i=1

of all finite linear combinations of atoms. This space is dense in H} since any convergent infinite series can be

approximated by finite ones.

Now we will prove the following main theorem which follows the outline for the case of balls presented in
[Ste93].

Theorem 184 (Main Theorem).

(a) Suppose f € BMOg(IR™). Then the linear functional given by

)= | gk, g H,
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initially defined on the dense subspace HY,, has a unique bounded extension to H}, and satisfies
It < clifllemos -
(b) Conversely, every continuous linear function € on H} can be realized as above, with f € BMOg(IR™), and with
Ifleamos < c"llell-

Note that this theorem is telling us that the dual space of HJS is BMOg(R™), (HJS)* = BMUOg, just as in the case
with cubes.

Proof. To prove that for every f € BMOg(IR™) the linear functional is bounded on H' depends on the inequality
n

J fgdx
R

for f € BMOg and g € H}, C H}. To prove this we will start by assuming that f is bounded. Then we can write

< clifllemog 9l

J . fgdx = %?\k J'IRn f(x)ay(x)dx

where g = ZE:1 Axay is an atomic decomposition for g € H),. Since each ay, is supported in some shape Sy and
Js, axdx =0 we can write

J . f(x)ax(x)dx = L [f(x) —fs, Jax(x)dx

since fs, is a constant the right and side of that equation is

J [f(x) —fs, Jax(x)dx = J f(x)ak(x)dx—J fs, ax(x)dx = J f(x)a(x)dx.
Sk Sk Sk Sk

Using the fact that |ay (x)| < ISi| =", we have that

N

< 3 R fo—ts,]ax < 3 Wl
ISkl Js,.

k=1

Thus we have proven the inequality for bounded f. To prove it for general f, let g € H/, again and we replace f by
() where
—k iff(x) < -k
) = f(x) if —k < f(x) <k
k if k < f(x).

Then since Hf(k) HBMO < ¢|[fllgmog, We get by the case just proved that
8

(7. <cllflemog lglly -

BMOg
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Finally, since f(¥) tends to f almost everywhere as k — oo, the dominated convergence theorem gives the inequality.

It is here that we need the fact that f € H/, and cannot take general g € H}. We have therefore seen that each
f € BMOg gives a bounded linear function on the dense subspace H{, and thus it extends to all of H].

Now we prove the converse. The idea is to find a suitable function f that can serve as the representation of the
linear functional on each shape S and then we can glue them together to get a global f that works everywhere. We
will then show that this function f is indeed in BMOg. Fix a shape S C R™, and let

L2 = {f €1L),. | Suppf C S,J [f(x)|?dx < oo}.
S

Now let
Ld,= {f c1?| L f(x)dx = o} :

Note that for any g € L%,o we have [[g|[;; < IS|1/2 Hg||L§ Indeed, since g € L%,o we know that ||g||L§ =g, < oo.
LetA = ||g||, ISI"/2. Then observe that

I8, = el - e

Additionally, we have Supp § C Sand [ $dx = [ gdx = 0. Thus ¢ is an atom, and one representation of it is
g/A. This means that [|g/Al|;;; < 1. So we get

|9 _g1/2
lgllug =A[5]l,,, <2=15"loll.

proving the inequality. This inequality tells us that L ; C H!. Next, if { is a given linear functional on H},, we
will assume that it has norm less than or equal to 1, then { extends to a linear functional on L% ; with norm at most
S|1/2. By the Riesz representation theorem for the Hilbert space L% o- there exists an element FS e L% o so that

(g) :j FS(0g(x)dx, ifg € 12,
S

5 N\1/2
(J P ()| dx) <s'/2,
S

Thus for each shape S, we get a function F® that represents the linear functions on S. We want to combine these in
a way to get a single function f so that, on each shape S, f differs from F° by a constant. To construct this f observe
that if Sy C S, are shapes, then FS1 —F52 is constant on S;. Indeed, both FS1 and F52 give the same functional
on L%LO, so they must differ by a constant on S7. We can modify F3, replacing it with f> = FS — c5 where cg is a

with

constant chosen so that f5 has integral 0 on the unit ball centered at the origin. It follows that f51 = 52 on Sy if
S1 C S;. Therefore we can unambiguously define f on all of R™ by taking f(x) = f5(x) forx € S.
Note that

! T e1/2 2. )2 1 si2 )2
7J I£(x) — cs] dx < — IS J f(x) —cslfdx) = 7J ‘F ‘ ) <1
IS Js IS| s S
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Therefore, f € BMOg with [[f[[gp0, < 1. Also, this gives

)= | txgix)ax

whenever g € L%,o for some S, in particular this representation holds for all g € H/,. Thus (b) is proved. O
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