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Chapter 1

Introduction

Let X be a set, F be an algebra of subsets of X. A set function u : F — [—00, 0] is
called a finitely additive measure or charge if it satisfies the following conditions.

(1) u(0) =0,

(2) u(AU B) = u(A) 4+ u(B) for every A, B € F with AN B =1{).

Namely, it is a generalization of the ordinary notion of measure by replacing countable
additivity with finitely additivity. The triple (X, JF, ) is called a finitely additive mea-
sure space or charge space. In what follows, we will use the term ‘charge’ exclusively
for the sake of simplicity. A charge p is called bounded if sup 4.4 |11(A)| < 0o and called
nonnegative if (1(A) > 0 for every A € F. If p is positive and pu(X) = 1 holds then u
is called a probability charge.

Charges arise quite naturally in many areas of mathematics and there exist a large
number of studies over the past decades. In particular, based on researches which had
been done before, K. P. S Bhaskara Rao and M. Bhaskara Rao developed a theory of
charge spaces systematically in [3], in which various generalizations of notions and re-
sults in measure theory to charges are obtained. For example, the notion of measurable
functions for charge spaces and their integrability, the construction of LP spaces over
charges and Holder’s inequality for them and a generalization of Lebesgue’s dominated
convergence theorem. In this thesis, we discuss a certain class of charges on the basis
of this theory and it can be viewed as an application of the theory of charges. In
particular, our main objectives are the notions of absolutely continuity and singularity
(Chapter 4) and the additive property (Chapter 5).

We denote the set of natural numbers by N, and the family of all subsets of N by
P(N). For a set A € P(N), |A| stands for the cardinality of A. In particular, we use
the symbol |[ANn| =]AN|[1,n]| for each n € N. Recall that the asymptotic density
d(A) of a set A € P(N) is defined as

|ANn|
n

d(A) = lim



if this limit exists. The asymptotic density d is obviously finitely additive on the class
D of all subsets of N having the asymptotic density. This notion is one of the sim-
plest examples of finitely additive set functions on a countable space and of particular
importance for number theory.

Since D itself is not an algebra, we get a charge space by restricting d to some
subclass of D which forms an algebra of subsets of N. One of such examples is the
class A generated by all arithmetic progressions A = {an + b : n > 0}, where a,b
are nonnegative integers. The charge space (N,.A4,d) is particularly important for
probabilistic number theory, which is based on the analogy between (N, A, d) and a
probability space (as discussed in [9, 10]). Another way of constructing a charge space
from the asymptotic density is extending d to some algebra of subsets of N containing
the class D. This leads to the notion of density measures.

A charge defined on P(N) extending the asymptotic density is called a density
measure. Density measures have been studied by several authors from various points
of view (see for instance [4, 5, 11, 12, 15, 17]). Our main interest is the density
measures constructed from ultrafilters on N. Recall that for a bounded function f
on N and an ultrafilter &/ on N, the limit of f along U is a number o such that
{n € N:|f(n) —a| < e} € U holds for every ¢ > 0 and denoted by U-lim,, f(n) (see
[5] for details). In particular, we say that an ultrafilter & on N is free if NacyyA # 0
holds. Then for a free ultrafilter 4 on N, we define the density measure v* by

HA) = -t A0 4 e py.

n n

We denote the set of all such density measures by C. Remark that there are distinct
free ultrafilters U and U’ which give the same element of C, thus C is isomorphic as
a set to some quotient space of the set of free ultrafilters on N. We show that each
density measure in C is equal to some ¥ for a certain kind of ultrafilter ¢/, which has
a form convenient to investigate the associated density measure (Theorem 3.2.1).
Sometimes it is convenient to consider density measures as linear functionals on
of the Banach space of all real-valued bounded functions on N. In general, the
probability charges on P(N) and the normalized positive linear functionals on [*° can
be identified in a natural way; namely, if a probability charge p on P(N) is given, one
can obtain a normalized positive linear functional ¢ on [ by the integral with respect
to pu. Conversely, if a normalized positive linear functional ¢ on [* is given, we get a
probability charge p on P(N) by u(A) = ¢(l4), where I, is the characteristic function
of A € P(N). In this way, C can be identified with a subset of (1°°)* of the conjugate
space of [ and thus we can consider C to be a topological space endowed with the
relative topology of the weak™® topology of (I*°)*. From now on we consider such a
topology on C.

Observe that C is a compact set and it is clear that for any Borel probability measure
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1 on C, the charge v on P(N) defined as follows is also a density measure:
V(A) = / M(A)dp, A P(N).
¢

We denote the set of all such density measures by C. The relation between C and C can
be understood simply in view of the theory of linear topological spaces, that is, it is
shown that C is precisely the set of extreme points ez(C) of C. Also we show that each
element of C can be expressed as an integral with respect to some unique probability
measure supported by its extreme points. It seems to be an interesting example on
Choquet’s theory.

The thesis is organized as follows: Chapter 2 deals with preliminary results and
notions which will be used throughout the paper. In Chapter 3, we investigate the
space C and C in detail. We show in Section 3.1 that the space C is homeomorphic to
a certain compact space 2* on which a continuous flow 7% : Q* — Q*, s € R is defined
in a natural way. This flow (2%, {7°}ser), which is defined in the following chapter,
plays a very important role in studying density measures in C throughout the paper.
In Section 3.2, we show the result that C = ex(C). Although the fact that ex(C) C C
followed from the Krein-Milman theorem with relative ease, it is rather difficult to
prove that C is exactly ex(C) and we have to prepare some amount of machinery. After
that we show the representation theorem for general elements of C.

In Chapter 4, we deal with absolute continuity and singularity. Such notions are
well known for measures, we can define those notions for charges. In Section 4.1 we
give definitions of absolutely continuity and singularity for charges in general setting.
The relation between the existing notions of absolute continuity and singularity for
measures and those of charges are also discussed.

In Section 4.2, we study absolute continuity and singularity for densfcy measures in
C. For a given pair p, v in C, we can regard them as elements w,w’ in Q* through the
above homeomorphism and give complete descriptions on absolute continuity and weak
absolute continuity of the pair in terms of the continuous flow (2%, {7*}scr) (Theorems
4.2.1 and 4.2.4). Also we give characterizations of singularity and strongly singularity
of the pair by means of the continuous flow as well (Theorems 4.2.3 and 4.2.5).

In Chapter 5, we deal with the property of charges which is concerned with a weak-
ening of countable additivity. One of the problems of developing the theory of charges
is that some of the main theorems in measure theory, including the completeness of
LP-spaces and the Radon-Nikodym theorem, do not hold. This fact leads us to study
the condition of charges under which these theorems hold. This condition is known as
the additive property, whose definition is as follows: Let (X, F, ) be a charge space
where p is nonnegative and F is a g-algebra. We say that p has the additive property
if for any increasing sequence {4,}°, of F, there exists a set B € F such that

(1) (B) = lim, oo p(Ay),

(2) w(A;\ B) =0 for every i=1,2,---



This notion is studied systematically in [1]. In first three sections of Chapter 5, we
discuss the general theory of the additive property. In Section 5.1 we introduce several
conditions which are equivalent to the additive property. In Section 5.2 we show the
condition of finite number of charges under which the sum of these charges has the
additive property. This result is extended to the case of countable sums of charges
in Section 5.3, which is used to prove the main result of the following section. In
Section 5.4 we study the additive property of density measures in C. It was shown in
[4, Theorem 1] that there exists a density measure with the additive property; for a
free ultrafilter & on N containing a set {ny}>, such that

. Ng4+1
lim
k—o0 Nk

)

the density measure ¥ has the additive property. We shall generalize the result and
prove a necessary and sufficient condition for density measures in C to have the additive
property. We will also deal with the additive property of a more general form of density
measures v € C for a certain class of Borel probability measures p on C = ex(C) in
Section 5.5.



Chapter 2

Preliminaries

We consider C as a topological space endowed with the relative topology of the weak*
topology of (I°°)*. From this point of view, it is convenient to use the notion of
the Stone-Cech compactification SN of N. The Stone-Cech compactification of N is a
compactification of N characterized by the following property: any continuous mapping
of N into a compact space X can be extended continuously to SN. Also it is noted that
BN is unique in the following sense: If a compactification N, of N satisfies the above
condition, then there exists a homeomorphism of SN onto N, that leaves N pointwise
fixed.

Remark that SN can be identified with the set of all ultrafilters on N in which the
topology is given by defining a basis of open sets by A = {U : A € U}, where A € P(N).
Recall that for any set A € P(N), A= clgnA holds and these subsets are exactly the
clopen subsets of SN. In particular, let us denote by N* = SN\ N the set of all free
ultrafilters on N. Then the sets of the form A* = AN N* gives the clopen subsets of
N* and these also form a topological basis of N*. In the sequel we identify a point of
BN with a ultrafilter on N. From this point of view, for any mapping ¢ : N — X of
N into a compact space X, the continuous extension 7 of ¢ is given by the limit along
an ultrafilter: for any U € SN, one can define the limit of ¢ along U as a point x € X
such that for every neighborhood U of z, it holds that {n € N:«(n) € U} € U. In this
case, we write U-lim,, t(n) = x and then we have

(U) =U- li7rln t(n).

Of particular importance is the case that ¢ is in [*°. Notice that for any f € [*°, by
the above mentioned property of AN, we can extend f to a continuous function f on
AN. This correspondence f — f gives an isomorphism between the Banach algebras
[ and C(pN), the space of all real-valued continuous functions on SN. In particular,
this leads to the fact that SN is homeomorphic to the maximal ideal space of [*°. As
mentioned above, for each f € [, the isomorphic image f in C(AN) is given by the



formula:

F(Ud) = U-lim f(n)
for every ultrafilter ¢/ on N.

Another notion pertaining to N* which is important for our study is an extension of
right translation on N. We define a mapping 75 : N — N by 79(n) = n + 1. Regarding
it as a mapping from N to SN, we can extend it to a continuous mapping on SN. We
denote this extension by 7. The restriction of 7 to N* is a homeomorphism of N* onto
itself and we denote it by the same symbol 7 as well. Then (N*,7) is a topological
dynamical system.

We use the following notations for the orbits of 7 in N* under the action of
{T" oot

or(m)={"n:n=0,1,2,....},
o_(m)={r"n:n=0,1,2,....},
o(n) =4{m"n:n €7}
Furthermore we denote the closures in N* of these orbits by o, (n),0_(n) and o(n),
respectively.

Recall that a point n € N* is called wandering if there is an open neighborhood U
of 1 such that the sets 7"U, n is any integers, are mutually disjoint. Let W, be the set
of all wandering points.

We denote by Dy _ the subset of N* consisting of all points that does not return
arbitrarily close to the initial point under negative iteration by 7 (i.e., n € N* is in D, if
and only if there exists an open neighborhood U of 1 such that UN{7™"n : n > 1} = 0).
This is equivalent to the condition that the orbit {777 : n > 0} is a discrete space in
its relative topology. W; C D, _ is clear by the definitions.

We denote by A, the set of all almost periodic points for the topological dynamical
system (N*, 7). Namely, the set of those points whose orbit closures are minimal closed
invariant sets.

Further, we consider the continuous flow (Q*, {7°}scr) of the suspension of the
discrete flow (N*,7), whose construction is well known in topological dynamics (for
example see [18, Chapter 2|) and is given as follows. Let us consider a product space
BN %[0, 1] and construct the compact space 2 by identifying all the pairs of points (7, 1)
and (77,0) for all n € SN. Also we denote by Q* the closed subspace of  consisting of
all elements (n,t) in Q with n € N*. Then we define a continuous flow on Q* extending
(N*, 7) as follows; for each s € R, we define the homeomorphism 7% : Q* — Q* by

(0, t) = (Tt + s — [t + 8]),

where [x] denotes the largest integer not exceeding x for a real number z.
Also we use similar notations for the orbits of w in Q* under the action of {7°}cg:

o4 (w) ={m"w:s >0},
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o_(w) ={1"%w:s >0},
o(w) ={r°w: s € R},

and also 04 (w),0_(w) and o(w) represent their closures in 2*, respectively.

For a point w € Q*, w is called wandering if there are open neighborhood U of w
and V of 0 € R such that U N 7°U = {) for every s in R\ V. We denote the set of all
wandering points by W.

We denote by D all the points w in Q* whose negative semi-orbit o_(w) is not
recurrent. This means that there exist a neighborhood U of w and a real number
L > 0 such that 77w does not enter U for every s > L. Note that this is equivalent
to the condition that the orbit {7 *w : s > 0} is homeomorphic to R, in its relative
topology. In particular W C D_ is obvious.

We denote by A the set of all almost periodic points in the flow (%, {7°}scr).
Recall that we say that a point w in Q* is almost periodic if the orbit closure o(w) is a
minimal closed invariant set.

It is easy by the definitions to check that w = (n,t) € W if and only if n € W,,
w=(n,t) € D_if and only if n € Dy _ and w = (n,t) € A if and only if n € A,.



Chapter 3

Basic properties of the space C

3.1 Density measures and functionals by Cesaro mean

Recall that the Cesaro mean of a function f € [* is defined by

J;H;onzf

if this limit exists. When f is the characteristic function I4 of a set A € P(N), its
Cesaro mean C'(14) = lim,,_,o - > i Ia(t) coincides with the asymptotic density d(A)
of A. The relation between asymptotic density and Cesaro mean is analogous to that
of measure and integral. As we have mentioned above, to each charge on P(N), there
corresponds a normalized positive linear functional on [*°. One can readily verify that
the class of normalized positive linear functionals on [*° which corresponds to C is the
linear functionals ¢ on [* satisfying the following condition:

(f) < C(f) = limsup — Zf

n—oo M

for each f € [*°. We denote such functionals by the same symbol C as corresponding
charges. It is remarked that such a functional ¢ is an extension of Cesaro mean, that
is, p(f) = C(f) provided the limit exists. Since C is a compact convex set in the weak™
topology, the Krein-Milman theorem shows that the set of extreme points ex(C) of C
is not an empty set. An example of such a functional is given by

) = Ut = 3 1),

where f € [°°, which is obviously obtained by integration with respect to M € C:

- / ) (n)



Now let us consider the relation between C and the class of density measures. It
is shown in [10] that functionals corresponding to density measures are precisely the
positive functionals extending Cesaro mean. Let P be the set of all such functionals.
Then P is a weak™® compact convex subset of (I°°)* and the following result is known
[11, Proposition 5.5]:

F<f> = sup ¢(f) lim lim sup M

P 01— oo n—0n

for each f € [*°. This functional P is an extension of Pélya density for bounded
sequences.

Since C(f) < P(f) for every f € I, we see that C C P. And it is known that
there exists an element f of [ such that C(f) < P(f) (for example, see [6, P. 572]),
so we have that C & P.

3.2 Topological structure on the space C

In this section we will investigate details of the compact Hausdorff space C. The
main purpose of this section is to prove the following result, which was suggested by
arguments in the proof of [5, Lemma 5]. In what follows, we denote a general element
of SN by 7 and those of 2 by w.

Theorem 3.2.1. Each element of C can be expressed uniquely in the form

[0-27

]
) 1 .
o (f) = 1-lim T > f(i)

i=1

for some w = (77,25)~ in QF, where 0 = 2'. Also this correspondence of Q* to C is
continuous, that is, C is homeomorphic to 2*.

This result plays an important role in proving our theorems in Chapters 4 and 5
and is interesting in its own right. It is helpful to introduce the notion of the image of
an ultrafilter to understand the above limit. Let X and Y be arbitrary sets, and let
f X — Y. For any ultrafilter &/ on X, one can define the ultrafilter on Y, denoted by
f(U) consisting of those A CY for which f~!'(A) € Y. Then it is easy to see that

fU)-limg(y) =U-limg o f(x),

where g is any bounded function on Y.
Let us Ry = [0,00) and R} = [1,00). We particularly consider the following three
maps:
Ry 32— 2" € RY,

10



RY >z~ [z] €N,
RYIs>z—0xeR; (0>1).

The images of an ultrafilter &/ under the induced mappings defined above are denoted
by 24, [U], 0U, respectively. Notice that 2 is a ultrafilter on R which does not contain
any bounded set of R} if and only if ¢/ is a ultrafilter on Ry of the same kind, and
those can be considered to be equal, then the map U — 2Y is a bijection of the set
of all such ultrafilters on R} onto itself. Notice that with the notation above we can
write ¢, = 2 = pl02"],

We will need some more preparation to prove the theorem. Let C,;(R}) be the
space of all real-valued uniformly continuous bounded functions on RY. Its maximal
ideal space, denoted here by 9, is a compact Hausdorff space and the space C(91) of
all real-valued continuous functions on 9t is isometric to C,,(R%) as a Banach algebra.
The following lemma is a consequence of [16, Lemma 2.1], but provides a proof, for the
sake of completeness:

Lemma 3.2.1. 91 is homeomorphic to 2.

Proof. It is sufficient to show the algebraic isomorphism C,,(RY) = C(Q2). If we
regard the points (n,t) in Q with n € N as the points n + ¢ in R} we can consider
that Q contains RY as a dense subspace, so that (2 is a compactification of RY. Now
given any f € Cyp(RY), put fo(s) = f(n+s), s€[0,1],n=1,2,---. Then we have a
sequence {f,}>2, of C([0,1]). Since f is bounded and uniformly continuous on R, it
follows that this sequence is uniformly bounded and equicontinuous. Hence by Arzela-
Ascoli’s theorem, {f,}>2, is relatively compact in C([0,1]) in its uniform topology.
Therefore when we put

(I)f:N—>C([O>1])7 @f(?”b):fn,n:LZ,n-,

then we can extend it continuously to SN. Then we define a continuous function f on
Q by
flw) = (®sm)(1), w=mn,1).

We denote this mapping f — f by ® : Cp(RY) — C(Q). Notice that f = f on R,
so that f is a continuous extension of f to Q. In particular, it is obvious that ® is
injective. We shall show that ® is a algebraic isomorphism. It is trivial that ¢ is a
algebraic homomorphism. To show that ® is surjective, it is sufficient to show that for
every continuous function g on § its restriction to R is uniformly continuous on R.
Now we regard ¢ as a mapping from SN to C([0, 1]) with uniform topology:

@, : BN — C(0,1]), () = glw.1).

then @, is continuous. Since ®4(SN) is a compact subset of C([0, 1]), ®,(N) is relatively
compact in C([0,1]). Hence {®,(n)}>2, = {g(n + )}, is equicontinuous. Thus g is
uniformly continuous on R7.

11



Thus we can identify 9 with €2, so that in the sequel we will use only the symbol
2. Notice that € is the compactification of R} to which any uniformly continuous
bounded function f(z) on R} can be extended continuously. In particular, we can see
from the above proof that, for any f € Cy(R}) and w = (n,t) € Q, its continuous
extension f(w) is given by the formula

F(w) = w-lim f(s),

where w is regarded as an ultrafilter on R generated by the basis {A +¢: A € n}.
From now on, we often identify a point w = (n,t) €  with the above ultrafilter. An
immediate consequence of these facts which will be used in the next section is that
for any cluster point « of the set {f (:E)}IGM, there exists a point w € 2 such that

f(w) = a. Since we are mainly interested in the extended values of f(z) € Cu(RY),
that is, cluster points of {f(z)}.>1 as + — oo, we may often ignore the difference
in values on bounded sets of RY among members in Cy,(RY); namely, we consider a
member of C,;(R7) modulo Cy(RY), where Cy(RY) is the ideal of Cy(RY) consisting
of all those members f(x) which converges to zero as x tends to co. Then it holds that

C() = Cun(RT)/Co(RY),

where C'(Q2*) is the space of all real-valued continuous functions on Q*.

L>(RY) be the Banach space of all real-valued essentially bounded measurable
functions on R} = [1,00). Now it is useful to introduce an integral analogy M of C
which is a class of normalized positive linear functionals on L>(RY) defined by using
the sublinear functional M on L*(RX) which adopts the integral with respect to the
Haar measure of real line R in place of the summation: namely, M is the set of linear
functionals ¢ on L>°(R}) for which

B(f) < TI(f) = limsup / £(0)

T—00

holds for every f € L>(RX). Similarly we define a subclass M of M consisting of
those ¥ defined by N
YM(f) =U-lim = f(t)dt
r X 1

where f € L*(R}) and again the limit means the limit along an ultrafilter & on
R which contains no bounded set of RY. In fact, it turns out that C and M are
isomorphic as a compact convex sets and that definitions and results obtained in the
integral setting can be transferred to the summation setting with ease. Therefore in
the rest of this chapter, where we study the structure of the convex set C, we mainly
work with the integral setting since arguments are simpler. In what follows, we shall
show an affine homeomorphism between C and M and then introduce a version of

12



Theorem 3.2.1 which is formulated in the integral setting. For each f € [*°, we define a
function f € L>*(R%) by f(x) = f([z]). Then we define an affine continuous mapping
V' as follows:

ViM-—C, (Vo)) =o(f).
Theorem 3.2.2. V is an affine homeomorphism between C and M.

Proof. First we show that V' is surjective. It is noted that for each f € [*
1 n 1 n+l
- ) = — t)dt
o r= [T

JF@) € L>®(R,) : f € 1°}. Given any ¢ € C, we define a functional ¢y on
) = ©(f) for every f € [°°. Since

Let [ = {
1°° by ¥o(f

Gulf) = o) < limsup Z £) = limsup - / e

holds from above, we can extend v, to ¥ € M by the Hahn-Banach theorem. Then
we have obviously that V(1)) = ¢, which shows that V is surjective. Next we show
that V' is injective. It is sufficient to show that for any f € L®(RJ), there exists a
function g € [* such that ¥(f) = ¥(g) for every ¢ € M. In fact, suppose that this
holds and let 1, ¢, be two distinct elements of M with Vi) = V;. Then there is some
f € L>*(R}) such that ¢(f) # ¢1(f). On the other hand, there exists some g € [*

such that ¢(f) = ¥(g9) = (V¥)(9),11(f) = ¥i(g) = (Vu)(g), e, ¥(f) = (f),
which is a contradiction. We can get such a function g(n) simply by putting g(n) =

f:“ f(t)dt,n =1,2,---. Thus we obtain the desired result.

For any w € Q* we define 1, = ¥?", i.e

v, (f) =2% -hm f( )dt—w-hm—/ f(t)

We denote by U this mapping of Q* to M, w s 1,,. The following lemma is obvious.
Lemma 3.2.2. V maps M onto C and Vi, = ¢, holds for every w € QF.

From this lemma, Theorem 3.2.1 is equivalent to the assertion that ¥ is a homeo-
morphism, which we will prove sequentially. For the sake of simplicity, we will use a
linear operator U : L>*(RY) — L*(R}) defined as

_ %/xf(t)dt, r> 1

13



Then we can write Y (f) = U-1im, (U f)(z). Also let us define the linear operator W
as follows:
W L*(RY) — L=(Ry),  (Wf)(x) = f(2).

First, we will need the following elementary lemma.
Lemma 3.2.3. If f € L>*(RY), then WU f € C,(RY).

Proof. Let f be in L*(R}), and let h be a positive real number, then we have

U+ 1) — Uf)(z) = - (U a) +

—_— t)dt.
x+h x+h [, f®)

Hence we get that

21
W+ = UHE)| < .

Let 5,0 € R, and put z = 2%, h = 2579 — 25 Applying above results, we have

23+9 29

whHEt) — e < Z2E=Dlle o0 (1 - i) |

The right hand side of the equation tends to 0 monotonically as ¢ — 0, and that
does not depend on s. Then (WU f)(s) is uniformly continuous on R, so the proof is
complete.

Notice that by the above result it can be written as follows:

bo(f) = w-Tm(WU f)(z) = (WU f)(w).
Lemma 3.2.4. U s continuous.

Proof. Let {ws}aca be a net in Q* which converges to w. We will show that
limn b, () = 1 (f)
for every f € L*(R%). It follows from the assumption that for any g € C(Q2*)
lim g(wa) = g(w)-
Notice that WU f is in C(Q*) and then we have
lin U () = WO ().

which implies that
lim s, () = (/).

The proof is complete.

14



Lemma 3.2.5. W is surjective.

Proof. We take any Y € M. Then we shall show that there exists a point w =
(n,t) € Q* such that ¢, = ¥¥. As we have mentioned before, since the mapping
U + 21 is a bijection of the set of ultrafilters on R not containing any bounded set of
R’ onto itself, we can get the inverse image Uy of U, that is, U = 240, Then it follows
that

YU(f) = U-lim(U f)(x) = 2%-1im(U f)(x) = Up-lim(W U f)(z)

for every f € L>®(RY). Since (WUf)(x) € Cuw(RY), Uy can be replaced by some
w = (n,t) € Q. Therefore we have that

YH(f) = e Im(WU f)(2) = 2% B (U ) () = ().
The proof is complete.

Lemma 3.2.6. VU is injective.

Proof. It is sufficient to show that for any pair w,w’ of distinct elements of Q*, there
exists a set X € B(RY) such that ¢, (Ix) # ¢ (Ix), where B(RY) denotes the set of
Borel subsets of R and Ix denotes the characteristic function of X. We divide the
proof into two cases according to whether one is contained in the orbit of the other or
not. Let us denote o(w) = {7°w : s € R}, the orbit of w under {7°}cg.

Case 1. W' € o(w).

Without loss of generality, we can assume that w’ = 7%w(s > 0). Let w = (n,t). We
take a set A € i such that [n—m| > [s]+2 whenever n,m € A, n # m. Then we define
aset X € B(RY) as X = Upea (271 207 We will show that ¢, (Ix) # ¥ (Ix).
Now assume oppositely that 1, (Ix) = ¥, (Ix) = a. Let € be a positive number with

e < };—g:za. Then there exists a set B € n such that B C A and

2t+m

1
2t+x/ IX(y)dy—oz’ <e and
1

28+t+m

1
s+t+x / ]X<y)dy o <¢e
1

whenever x € B. Observing that by the assumption of A, X N (2147 25H+7] = ) for
any n € A. We have then that if x € B,

ot+x 28+t+x
/ Ix(y)dy < 2" (a+¢) = / Ix(y)dy < 2" (o + ¢€)
1 1

23+t+z

1
Qs+ttx / Ix(y)dy <275 (a+¢e) <a—e¢,
1

which is a contradiction.
Case2. w' ¢ o(w).

15



Let us w = (n,t) and w’ = (0, t'). We take A € n such that T !AUAUTAUT2A & 7.
We set X = Upea (207771 2877 then it is obvious that

2t+x

i 1
Y, (Ix) = w-lim Sire / Ix(y)dy
z 1

> lianegnf Stre /1 Ix(y)dy

2t+:t _ 2t+x71 1

> = —
- 2t+ac 2

Hence in order to show that ¢, (Ix) # 1. (Ix), it is sufficient to show that 1, (Ix) < 3.
Now we choose B € i such that (TP AUAUTAUT2A)N B = (). Then for any z’ € B
we have (2¢'F%~2 2¢+%' 1M X = (). Then we obtain

' 1 2t/+CL‘/
o (Ix) < hmsupw/ Ix(y)dy
r'eB 1
- 2t’+x’—2 1
SO
which proves the theorem.

Therefore, since ¥ is a continuous bijective mapping from €2* to M, it is a homeo-
morphism. We have completed the proof of Theorem 3.2.1.

Furthermore, in the integral setting, we can naturally consider the continuous flow
on M induced by the action of the positive part of the multiplicative group R* = (0, 00)
of the real field R on R} defined as follows: let us consider a semiflow on R} as follows

p’ R — RY, plx=2%, s>0.
Then define linear operators P, as
P L¥(RY) — L¥(RY), (Pf)(@) = f(p'z), s >0,
Let P! be the adjoint operators of P;, then
PrM—M, 5>0

are homeomorphisms and (M, {P*}cr) is a continuous flow. Now we explain that the
mapping ¥ : Q* — M carries over the structure of continuous flow on Q* defined in
Chapter 2 into the continuous flow on M defined above; for any r = 2° with s > 0 we
have that

16



(PLo)f) = vulPuf) = 2t - [ prtyat

= 2%- hm—/ f(t)
T rr

=r.2% -hm f() t
=T, hrn /f
:¢75w(f)'

Therefore, we have obtained the following result, which asserts that the two continuous
flows (Q*, {7°}ser) and (M, { P }ser) are isomorphic via W.

Theorem 3.2.3. Vo 7° = P oW holds for each s € R.

3.3 Extreme points of C

In this section we investigate the algebraic structure of C as a compact convex set.
Since C is affinely homeomorphic to M by Theorem 3.2.2, we work with M. We begin
with showing an elementary result.

Theorem 3.3.1. Let ex(M) be the set of all extreme points of M. Then M is weak*
compact, and ex(M) C M holds.

Proof. The compactness of M follows from Lemma 3.2.4. By the Krein-Milman
theorem and Lemma 3.2.5, it is sufficient to show that

sup vu(f) = M(f)

weN*

for every f € L*(R%). We have

M(f) = limsup(Uf)(z) = limsup(WU f)(z) = (WU f)(w)

w 1: 1 ‘ -
=2t [ f(Odt = ()

for some w € Q*. This completes the proof.

Let P(£2*) be the set of all probability Borel measures on 2*. Given any pu € P(2*),
the following integral yields a member ¢ of M;

v = [ velfdn(e).
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Since for any w € * the measure §, € P(Q2*), the probability measure equals 1 on
any Borel subset of 2* which contains w and equals 0 otherwise, induces ¥, € M, we
can regard this mapping of P(£2*) to M as an extension of ¥ and we denote it by the
symbol U. Together with the Krein-Milman theorem, Theorem 3.3.1 asserts that this
mapping ¥ is surjective ([14, Section 1]):

Corollary 3.3.1. Every member b of M can be expressed in the form

wh) = [ bulfdue).

for some probability measure p on §2*.

In connection with the linear operator U, we introduce a subspace U of C(RY) as
follows:

U={f(z) € Cu(RY) : (xf(z)) € L(RY)}.
In other words, f(z) € Cy(RY) is in Y if and only if derivative (zf(z))" exists almost
everywhere on R} and also it is an essentially bounded measurable function.

Lemma 3.3.1. U is a subalgebra of Cyup(RY).

Proof. We show that it is closed under multiplication. For f(z) € i, notice that
(zf(x)) = f(z) + zf'(z) € L>°(RY) and which implies that xf’(z) € L>(R}) since
f(x) is bounded on R%. Now let us given arbitrary pair of elements f,g of {{. Then
we get by the product rule,

(z(f9)(x)) = f(x)g(z) + = f'(x)g(x) + xg'(z) f (x)

exists almost everywhere on R} and it is essentially bounded since as mentioned above,
xf'(x) and xzg'(x) are essentially bounded. Hence fg is in 4.

Now we take up the relation between 4 and the range UL of the operator U. A
hat placed above the symbol for a subalgebra of C,;,(R7) will be used to indicate its

quotient algebra modulo the ideal Co(R%); for example, £ = $4/(4 N Co(RY)). Let us
take any f(x) in U and put (zf(z))" = &f(x). Then

(@) — (1) = / ey, o>

1 [* 1
(E)f(ﬂf):—/ ff(t)dt—i—&:(Uff)(iB)—l——, x> 1.
x Jy x x
Hence,
f(x) = (U&)(x)  (mod Co(RY)).
Conversely, for any f € L*(RY) it is obvious that U f € 4. This leads to the following
lemma.
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Lemma 3.3.2. {{ = (@)

The next result is essential to prove our main theorem.
Lemma 3.3.3. (WUL®>) is uniformly dense in C(Q2*).

Proof. It is easy to see that (IWUL>) contains constants and separates the points

—_—

in Q*. It follows from Lemma 3.3.1 and 3.3.2 that (UL>) is an algebra and hence

(W'/UTOO) is also an algebra. Applying the Stone-Weierstrass theorem, we obtain the
desired result.

With the aid of these results, we now prove our main theorem.
Theorem 3.3.2. M = ex(M).

Proof. Since we have already shown that ex(M) C M in Theorem 3.3.1, we have to
prove only that M C ex(M). Assume that for an w € Q* and some 9,1y € M,

Yo =ah +(1—a), 0<a<l
By Corollary 3.3.1, there exist probability measures p, v on Q* such that

()= [ ADdne), dalh) = [ s (Davle)

for every f € L>°(R%). Then if we put A = ap + (1 — a)v € P(2*), we have that

6ul) = v+ (1= )i = [ (N For every ] € IXRD
— (WUf)(w) = /* (WUf)(w)dAw')  for every f € L®(RY)

< gw)= [ gW)d\W') for every g e WUL™>®

< h(w)= [ hW)d\W') for every h € C(Q¥).

J,
I,

Therefore, A = §,, holds. Thus the support sets of u and v are {w} and we conclude
that = v = 4, that is, ¥y = ¥y = 1),,. This completes the proof.

Next theorem is an immediate consequence of the proof of Theorem 3.3.2.
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Theorem 3.3.3. For any v € M, a probability measure p on * which represents 1)
1s unique. Namely, ¢ is uniquely expressed in the form

v = [ velfdn(e)

for some € P(2").

A consequence of Theorem 3.3.3 is that ¥ : P(2*) — M is an affine homeomor-
phism. Also the isomorphism ¥ between the two flows (Q*, {75} ,cr) and (M, {P*}cr)
established in Section 3.2 can be extended to an isomorphism between their closed con-
vex hulls; we define linear operators Ty in a similar way as P, for each s > 0.

T Cub(R—T—) — Cub(Rj-)’ (Tsf)(l‘) = f(&? + 5)’ s > 0.

Let T be their adjoint operators. Then we have that the two continuous flows
(P(2),{T7}ser) and (M, {Ps}ser) are isomorphic via W:
Theorem 3.3.4. Vo T = P oV holds for each s € R.

We give below our main results of this section formulated in the summation setting.

Corollary 3.3.2. ex(C) =C.

Corollary 3.3.3. For any ¢ € C, there is a unique probability measure p on 2* such
that

o) = [ euliute)

holds for every f € [*.
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Chapter 4

Absolute continuity and singularity

4.1 Definitions

Following [3, Chapter 6] we introduce the notions of absolute continuity and singularity
for charges. In the following, let p and v be any two nonnegative charges on (X, ).

Definition 4.1.1. We say that v is absolutely continuous with respect to p if for any
e > 0, there exists 6 > 0 such that v(A) < ¢ whenever p(A) < J, where A € F. In this
case, we write v < L.

We can consider a weak version of absolute continuity in a natural way as follows:

Definition 4.1.2. We say that v is weakly absolutely continuous with respect to pu if
v(A) = 0 whenever p(A) =0, where A € F. In this case, we write v < p.

Next we define the notion of singularity.

Definition 4.1.3. We say that p and v are singular if for every € > 0, there exists a
set D € F such that p(D) < ¢ and v(D¢) < €. In this case, we write p L v.

Also we can define a strong version of singularity in a way that seems to be natural.

Definition 4.1.4. We say that p and v are strongly singular if there exists aset D € &
such that p(D) =0 and v(D°) = 0. In this case, we write p AL v.

The distinctions between absolute continuity and weak absolute continuity, singu-
larity and strong singularity are essential, as the following theorems show, when p and
v are charges which are not countably additive. We refer to [3] for the proofs.

Theorem 4.1.1. Let F be a o-algebra of subsets of X, and p and v are nonnegative
measures on (X, F) such that v is bounded. Then v < p if and only if v < p.
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Theorem 4.1.2. Let F be a o-algebra of subsets of X, and p and v are nonnegative
measures on (X,F). Then v L p if and only if p 1L v.

Now for a given charge space (X, F, ), we introduce an extension of u to the Borel
measure of the stone space of F. This method plays an important role for formulating
various notions concerning charges.

Let (X, 3, 1) be a charge space with y is bounded and nonnegative. By the Stone
representation theorem, For an algebra F, there exists a compact space F' and a natural
Boolean isomorphism ¢ : & — €, where C is the algebra of the clopen subsets of F'.

Now define a charge 1 on € by fi(¢(A)) = u(A) and we get a charge space (F, C, f1).
Since any union of infinite disjoint family of clopen subsets can not be a clopen subset,
1 is countably additive on € and thus by the E. Hopf extension theorem, we can extend
it to a countable additive measure on the o-algebra generated by €, that is, the Baire
o-algebra of F. This can also be extended to the Borel o-algebra B(F') of S as a
countable additive measure in a unique way that f is regular. We still denote it by ji.
We denote by supp u the support of i in F.

In particular, for a charge space (N,P(N), u) where p is a bounded nonnegative
charge, the Stone space of P(N) is SN and Boolean isomorphism of P(N) onto the
clopen algebra of AN is given by A — A for every A € P(N). Thus p can be extended
to a Borel measure i on SN.

Now we can formulate these notions by extended measures. Below we use familiar
notions of absolute continuity and singularity of countably additive measures.

Theorem 4.1.3. Let p and v be bounded nonnegative charges on (X,F). Then the
following statements hold:

1. v pif and only if v < [i.

2. v < pif and only if supp v C supp .

3. v L pifand only if v L fi.

4. v ALy if and only if supp v N supp p = 0.

Proof . (1) (1) Let us assume that v < p. Given € > 0, take § > 0 as above.
Let £ € B(F) with a(E) = 0. Since f is regular, for any 6 > § > 0, one can
choose A € F such that a(p(A)AE) < ¢ and v(¢p(A)AE) < §. Thus we have
w(A) = a(o(A4) < p(ep(A)AE) + (E) = f(o(A)AE) < ¢'. On the other hand,
V(E) < D(op(A)AE)+1(¢p(A)) < ' +e. Since §' and € can be arbitrary small, we have
v(E) = 0. Hence we have 7 < [1 in the sense of measure theory.

Conversely, suppose that 7 < ji. This can be written as 7 < i in the terms defined
above. Since B(F) is a o-algebra and i and & are measures, 7 < i if and only if 7 < i
by Theorem 4.1.1. Thus through ¢! we have v < p.

(2) is obvious.
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(3) Let us assume that v L p. Let e > 0 and D,,; € F, i > 1 be such that
w(De, i) < 5+ and v(Dg ;) < 5. Notice that v(D;, ;) > 1 — 5t for every i > 1. Hence

we have 7(U;>1¢(D;, ;)) = 1. On the other hand, i(U;j>14(D:, ;) < 372y 5 = 1. Now

we choose a decreasing sequence {¢;};>1 of positive numbers such that lim;_,., ¢; = 0.
Then we put E = Nj>1 U1 ¢(D,, ;) and we get 0(E°) = 0 and ji(£) = 0, which means
that 7 L [i in the sense of measure theory.

Now suppose that 7 L fi. Then there exists a set D in B(F') such that (D) =0
and (D) = 0. By the regularity of i and 0, there exists a set C' in F such that
i(¢(C)AD) < e and p(¢(C)AD) < e. Thus we have u(C) = fi(¢(C)) < ($(C)AD)+
f(D) < e and v(C°) = 9(¢(C°)) < D(H(C?)AD®) + (D) = 0(p(C)AD) + »(D°) < e.
This shows that v L pu.

(4) is obvious.

Finally, concerning these notions, we denote a generalization of the Lebesgue de-
composition theorem to charges.

Theorem 4.1.4. For given bounded nonnegative charges p and v, there exist nonneg-
ative charges vy and vy on (X, F) such that

1. v=uv1+ 1s.
2. v L .
3. vy L.
Furthermore, a decomposition of v satisfying (2) and (3) is unique.

Recall that by Theorem 3.2.1, each density measure ¥ in C is equal to v, for some
w = (n,t) € Q" defined as follows:

|ANT[6-2"]|

T A€ P(N),

Vi (A) = 7-lim

where 6 = 2'. Arguments in the following sections are developed by using this result.

4.2 Absolute continuity and singularity of density
measures in C

Observe that by the above remark for a pair u,v in C, there are points w = (1,t) and
W = (0, t') in Q* such that p = v, and v = v,,. Without loss of generality, we assume
t,t' €[0,1). Now we begin with absolute continuity.

Theorem 4.2.1. v, < v, if and only if W' € o_(w).
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Proof. (Sufficiency) By the assumption, ’ = 77" holds for some nonnegative integer
m. Fix any positive number § > 0 and let A be a set with v,(A) < d. We take X € n

such that
|[AN[o-2"]]

g-2n
whenever n € X. Remark that 77X ={n —m :n € X} € . We have that for any
n € X (notice that in the case of m =0, § < 6 holds),

< 20

A2 g 0 AN[E- 27
g - o2n—m - o’ g-2n
0 |AN[O-2"] 0
<om 2 2V 2 omal 7
AT TR g0
then
. JAN[e 2"
(A — o qi ADO 27
v (A) = 1~ lim ==
ANIg .27 0
SlimsupMSQmH-—-&
TLET77”X 0’ * 2” 0/

Hence for any given € > 0, put § < 2,”%%’6, then for any A € P(N) we have
vu(A) <6 = vy (A) <e.

The proof is complete.
(Necessity) We shall show the contraposition. Now we assume that w’ & o_(w) and
then either (1) ' € o_(n) or (2) n =n" and ¢’ > t holds.
(1) For any positive integer m, we can take A € n, B € i’ such that (BUTBU---U
T 1B)N A =(. Now we put I, = Upep([0 - 2" 1], 2], then we have
)i Hm [0 27]]
Ver (In) = '~ lim BT T

/. on
> liminf M
neB g - 2n

o —@.onl 1 0
>2 77 >_(1-2).
= g Ty 2

On the other hand, notice that n € A implies that BN [n —m + 1,n] = 0, then

[ (116 - 2"]]
62"

: [ 016 -27]]
<l —_—
<t

2n—m 1

< = .
—6.2n  f.2m

Vo(In) = n-lim
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Hence for any 6 > 0, Choose any positive integer m with 02—m < J, we have

Vo(In) <0 and vy (1) > 61’ (1 - g)

Thus we conclude that v, € v,.
(2) In this case, for m > 1, take B € n such that BN7*B =0, k=1,2...,m. Put
Iy = Upep([27 - 0], [2™ - €']] and we have

I,N[g 2"

Ve (Im) = 1~ lim %

/. on

zhminfw

neB 9’2”

g -2"—0.2" 0
> =1 = —.
AR Z

On the other hand,

I,Nl[o-2"
Vo(Im) = n—liy%
< i sup (10 -27]]
mmsup ———
B nEBp -2
2nm 1
< = .
—6-2n f.2m

Hence for any 6 > 0, Choose any positive integer m with 92—m < 6, we have

Vo(Im) <6 and vy (1) > 1—;

Thus we have v, € v,.

Theorem 4.2.2. If u and v are elements of C and mutually absolutely continuous,
that is, v < p and p K v, then p = v.

Proof. Let 4 = v, and v = v for some w,w’ € Q*. From the assumption of the
theorem and Theorem 4.2.1, we can write w’ = 7 %w and w = 7%’ for some s,t > 0.
Thus we have that w = 7-tw. As is well known, there are no periodic points in the
discrete flow (N*,7), which fact implies immediately that there are no periodic points
in the continuous flow (Q*, {7°}ser). Thus we get s +t = 0, i.e,, s =t = 0. Hence
w = w'. We obtain the result.

Remark 4.2.1. Let w,w’ be any two elements of Q*, then we define a partial order <
on * as follows:
W <w<e—=uw €o_(w).

Building on Theorem 4.2.1 one can check that ® is also an isomorphism between the
partially ordered sets (Q*, <) and (C, <).
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Next we prove the result of singularity.
Theorem 4.2.3. v, and v, are singular if and only if o(w)No(w') = 0, i.e., W' & o(w).

Proof. Necessity is obvious by Theorem 4.2.1. Hence we shall prove sufficiency. By
the assumption, o(n) No(n') = 0 also holds in N*. For any positive integer m, take a
set B in 1 such that {7=(™ Yy ... 77 0,7y, -, 7"n} N B* = (). Thus we have

m—1
n ¢ U ' B*.

1=—m

Then take A in 7 such that (U~} 7'B)N A = (. Then we define J,, = U,cp([0' -

1=—m

2n=m 10" - 2], m > 1. Hence

. I [0 27
o (Jm) = _1 |m—
Vo (J) =1 im 7 o
/. on
zhminfw
neB g - 2n
) ) 0/_2n_9/‘2n7m 1
> lim inf =1-—.
ne g . 2n 2m

On the other hand, since if n € A, then [n —m + 1,n +m] N B = (), we have

w0 [6-27]]
w m = _1 A an
Vio(JIm) =1 m
< lmsup 210270
- nEAp - 2"

.o g1

=gy T
Therefore for any € > 0, take any positive integer m with %Zm%l < g, we get
Vo(Jm) <&, and vy (J,°) <e.
Thus we conclude that v, L v,,.
Next we concerned with weakly absolutely continuity and strong singularity.
Theorem 4.2.4. v, < v, if and only if W' € o_(w).
Proof. (Sufficiency) Remark that it suffices to show that

v (A) > 0= 1,(A) > 0.
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By the assumption, ' € 6_(n) holds in N*. For any X’ in 7/, there exists an integer
m > 0 such that 77™n € X'* i.e., 7™ X’ € . Now we take any A € P(N) such that

[ANT[e"-27]]

Vo (A) =1/~ li7£n 5 on =6>0
and then take X’ € n such that
Ang -2 6
x = AN 20
n e — g on > 5

Then we have

[Anfe-2vm) _ 1 ¢ |Ane-2v)
g.2nmtm 2m g 0 -2n
1 ¢ AN 2"
> G R ML |
—om g 0 - 2n
1
2m+1.§.

for any n € X. Hence

[AN[6-2"]]
g-2n
> Jiminf A0 211
nermXx/’ g .2n
1 0

22m+1'§'5>0'

v,(A) = n-lim

This completes the proof.

(Necessity) We shall show the contraposition. Assume that w’ ¢ o_(w) and it
implies that either (1) ' € o_(n) or (2) n =/, ¢ >t holds.

(1) There exists a set X’ € n/ such that X" No_(n) = 0, i.e., n € Uisem X"
Hence for any fixed positive integer m, there is a set A,, € n with A, N (X' UTX'U
U™ X)) = 0. Now we define I = U,ex([0 - 2"71],2"]. For any n € A,,, since
X'N[n—m+1,n] =0 we have

vo(I) = 1-lim %
< lim sup M
o neAm -2
n—m 1

< = .
—60-2n f.2m
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Thus since m > 1 can be arbitrary, we have v,(/) = 0. On the other hand,

T I on
Vw/(I) = 77/— hin ‘mel[e—%“

Infg-2n
> lim inf —| Al Il
nex g - 2n

2m — g .ot 1 0
> > (1-7]).
62 o\ 2

Hence we have shown that I C N satisfies v,(I) = 0 and v,(I) > 0. Thus v, £ v,.
We get the result.

(2) We take X € naso_(n) \ {n} € X*. Put I = U,ex([0-2"],[¢' - 2"]]. For any
m > 1, take A, € n such that A, N (TX UT>X U...U7r™1X) = ) and notice that
n € A,, implies X N [n —m + 1,n — 1] = 0, we have

V(1) Zn-lign%

. irne -2
msup ———

g -2rm g1
< 2.
- f-2n 6 2m

which shows that v,/ (/) = 0. On the other hand, we have

.| In[e-2m
A1) = n'-1 e -27|
v (I)=mn m—
I /‘27’74
> imint L0027
neX g -2
g -2"—6.2" 7
>l 77 2
- 9/277, 0/

Hence we get v,(I) = 0 and v, (I) > 0 and thus v, £ v, holds.

Remark 4.2.2. Let w,w’ be any two elements of Q*, then we define a preorder C on
O* as follows:
W Cw<=w eo_(w).

Building on Theorem 4.2.4 one can check that ¢ is an isomorphism between the pre-
ordered sets (Q*,C) and (C, <).

Finally, we shall show the following result about strong singularity.

Theorem 4.2.5. v, and v,, are strongly singular if and only if W' ¢ 0_(w) and w ¢
o_(w).
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Proof. Necessity is obvious by Theorem 4.2.4. Hence we will show sufficiency. First,
by the assumption, we can take disjoint sets X € n and X’ € ' such that X*No_(n) =
0, X" No_(n) =0, ie, UsoT' X* Z 1 and U»o7' X" Z 1. Now we take decreasing
sequences {X;}is0, {Xi'}iso of ,7 with Xy C X and X C X’ such that for every
m > 0,

(XUTXU...7"X)NnX/, =0
and

(X'UurXx' .. . r"HXY N X, =0
holds. For every k£ > 0 we define

L= J 0 -27"00-27, = | (o200 2"

ner—k X, ner—FX]

Let us Y = U ;7" X and Y/ = U ;7 *X| and put I = U2 I, = Uney ([0 2771, [0
2"] and J = U2 J = Upey ([0 - 271, [0 - 2"]]. First we show that 7N J = 0. In
fact, assume that I NJ # () and there exists a pair m,m’ such that I,, N I,/ # 0.
This means that at least one of the sets 7 ™X,,, N 7™ Xy, 7" VX, N 7™ X,y or
7mX,, N M= X s not empty. But since we have assumed that X,, C X and
X, € X', this contradicts the assumption above.

For every m > 1, n € X,,_; implies that n —m +1,--- ,n € Y. Hence

neE Xpmy = ([0-2°™],[0-2"]) C I.

Then we have

nig.2n
Vo) = - lim %
nig.on
> lim inf —’ nie I

neEXm—1 g -2
g-2"m—9.2nm 1
1

> - —.
- 6 -2n 2m
Since m > 1 is arbitrary, we get v,(/) = 1. In a similar way, we also have v, (J) = 1.
Thus we obtain v, 1L v,.
We remark that Theorem 4.2.5 is equivalent to the following.

Theorem 4.2.6. v, and v, are strongly singular if and only if o_(w) No_(w') = 0.

Proof. Sufficiency is obvious. However it seems that the necessity is seemingly stronger
than the claim in Theorem 4.2.5. Assume that v, 1 v, and o_(w) No_(w’) # (. Then
there exists a w” € N* such that w” € 6_(w) and w” € 6_(w'). But from Theorem 4.2.4
we have that v,» < v, and v,» < v,. This implies that supp v,» C supp v, N supp
v, # 0, which contradicts the assumption.
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4.3 Miscellany

In this section we shall give some consequences of the results of the previous section.
First, by Theorem 4.2.1 and Theorem 4.2.3 we obtain immediately the following result:

Theorem 4.3.1. For any two elements in C, one is absolutely continuous with respect
to the other or they are singular.

Similarly, combining Theorem 4.2.4 and Theorem 3.2.5, we obtain the following
result.

Theorem 4.3.2. For any two elements in C, one is weakly absolutely continuous with
respect to the other or they are strongly singular.

As we have seen in the previous section, properties of the orbit of w under {7°}scr
give rise to properties of the density measure v, in C. In what follows, we particularly
pay attention to recurrence of the orbit of a point w in 2*, and see how it affects
properties of the density measure v,.

Theorem 4.3.3. (1) If w € D, then supp v, < supp v, for any ' € o_(w) \ {w}.
(2) If w & D then supp vy C supp v, for any ' € o(w). In particular, supp vy =
supp v, for any W' € o(w).
(3) If w € A, then supp vy = supp v, for any w' € o(w).

Proof. (1) By Theorem 4.2.4 for any w’ € o_(w), supp v,y C supp v,,. Alsow ¢ o_(w')
since w is not recurrent. Then again by Theorem 4.2.4 supp v, C supp v,.. Hence
supp v,y & supp v,,.

(2) Observe that if w € D then 0_(w) = 0(w). Then first half of the claim follows
immediately by Theorem 4.2.4. Without loss of generality, we can assume that w’ €
0_(w). By Theorem 4.2.1 we get that supp v, C supp v,. On the other hand,
w € 0_(w') since w ¢ D. That is, by Theorem 4.2.4, supp v,, C supp v,,. Hence supp
V, = SUPp V.

(3) Let w € A, then notice that for any w’ € o(w) = 0_(w), the negative semi-orbit
o_(w') is dense in o(w), that is, w € 6_(w') i.e., supp v, C supp v, by Theorem 4.2.4.
Then we get the result immediately.
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Chapter 5

Additive property

5.1 Equivalent conditions to additive property

In this section, we introduce some equivalent assertions to the additive property. As we
have mentioned in Chapter 1, one can generalize some of the main theorems in measure
theory to charges having the additive property. In fact, conversely, the validity of these
theorems are also sufficient conditions for charges to have the additive property. We
begin with the completeness of LP spaces over charges, which is the original motive of
introducing the notion of the additive property.

Theorem 5.1.1. For a nonnegative charge p on (X, F), p has the additive property if
and only if LP(p) is complete.

The next result is a generalization of the Radon-Nikodym theorem to charges.

Theorem 5.1.2. For a bounded nonnegative charge pn on (X, F), u has the additive
property if and only if for every charge v on (X,F) with v < pu there exists some
f e LY () such that v(A) = [, fdu holds for every A € F.

The Hahn decomposition theorem can be generalized to charges as follows.

Theorem 5.1.3. For a bounded nonnegative charge p on (X, F) where F is a o-algebra,
i has the additive property if and only if for every charge v on (X, F) such that v < p,
there exists some A € F satisfying the following property; for each B € F with B C A,
v(B) > 0 holds, and each B € F with B C A°, v(B) <0 holds.

The additive property of p can be characterized by the extended measure fi. As
we have seen in Section 4.1, we extend a charge space (X, F, u) to (F,B(F), ). We
will need the following formulation of the additive property, which is a version of [2,
Theorem 2.

Theorem 5.1.4. A bounded nonnegative charge p has the additive property if and only
if W(U) = w(U) for every open sets U of supp u, where U denotes the closure of U in

SUpp .
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5.2 Additive property of finite sums of charges

In this section, we consider a necessary and sufficient condition that charges which are
expressed by finite sums of charges have the additive property. Generally, if charges i
and v on (X, ) have the additive property, the sum p + v need not have the additive
property. First we have the following result.

Theorem 5.2.1. Let p, v be bounded nonnegative charges on (X, F) such that v < p.
If i has the additive property, then v also has the additive property.

From this result together with the Lebesgue decomposition theorem, It is sufficient
to consider the condition for pairs of charges p,r which are mutually singular. It is
given by the following.

Theorem 5.2.2. For any nonnegative and mutually singular charges p, v on (X, F)
with F 1s a o-algebra, p+ v has the additive property if and only if both pu and v have
the additive property and p and v are strongly singular.

This result can be extended to the case of finite sums of charges immediately:

Theorem 5.2.3. Let pq, g, . . ., ftn, be nonnegative charges on (X,F) with F is a o-
algebra and they are mutually singular one another. Then py + ps + ... + p, has the
additive property if and only if every p;, 1 <1 < n, has the additive property and they
are mutually strongly singular.

5.3 Additive property of countable sums of charges

Now we consider an extension of Theorem 5.2.3. In the previous section, we considered
finite sums and here we deal with the additive property of countable sums of charges.

Theorem 5.3.1. Let {i;}i>1 be a countable family of bounded nonnegative charges
on (X,J) such that they are mutually singular and = Y. p; exists. Let S; be the
support of pi; and S be the support of u. Then u has the additive property if and only
if each p; has the additive property and they are mutually strongly singular and

(lim sup Si) m U S; =10
‘ i>1
holds, where limsup; S; = Ni>1U;>iS;.

Proof . (Sufficiency) We prove the condition in Theorem 5.1.4. By the definition of ,
it holds that i = 2121 fi; and thus fi is on U;>1.5;. Also since fi; are mutually strongly
singular, fi(A) = (AN U18;) = D5, (AN S;) holds.
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In what follows, For any Borel set X of F' we denote the closure of B C X in
X by B, In the case of X = F, we omit the superscript. Take any A € B(F).
By the assumption, notice that S = U;>15; N limsup; S; and limsup; S; N U;>1.5; = 0.
Since each p; has the additive property, from Theorem 5.1.4 and the fact that charges
w; are mutually strongly singular, we have a(ANS;) = 1;(ANS;) = 1;(AN Sisi) =
ai(ANS;) = p(ANS;).

On the other hand, it holds that AN S = AN (U;>15; U limsup, S;) = U;>1(A N S;)U
AnNlimsup; S; = U;>1 AN S;UA N limsup, S;. Together with the fact that i(limsup, S;) =
0, we have

AN S) = (U1 AN S;) + (AN limsup S;)

AANS) => MANS;) =i(ANS).

i>1

AANS")

(2

Hence by Theorem 5.1.4 we see that p has the additive property.

(Necessity) Suppose that {y;};>1 are singular and g = .., p1; has the additive
property. Let j, and pu,, be any pair of distinct charges. Put u/ = Zizl,i 4n i and
since ¢/ L p, and u = ¢’ 4+ p,, we have that by Theorem 5.2.2 i/ and p,, have the
additive property and they are strongly singular. Next assume to the contrary that
limsup,; S; N U;>1S; # 0. Fix some n > 1 with limsup,; S; N S,, # 0 and consider the
charge i/ = Zizl,i;«én pi. Since the support S’ of p/ is U;>1 ;2,5;Ulim sup; S;, S'NS,, # 0
holds and thus ' and p,, are not strongly singular. But this contradicts Theorem 5.2.2
by the same arguments above, which completes the proof.

5.4 Additive property of density measures in C

In this section we study the additive property of elements of C. Recall that we say that
1 € C has the additive property if for any increasing sequence A; C Ay C --- C Ay C
- of P(N), there exists a set B C N such that

(1) p(B) = limy, p(Ay),
(2) W(Ax \ B) =0 for every k € N.

Now we have the following theorem.

Theorem 5.4.1. v, has the additive property if and only if w € D_.

Proof. First we introduce the following auxiliary charges; let w = (n,t) € Q* and
m=0,1,....

[An(e-2"—m", [0 - 2"™]]]

e . AeP(N).

Vw,m(A) =1 lim
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Then it is obvious that
=1
Vy = - Vom-

First we show that every v, ,, satisfy the additive property. Given an increasing se-
quence A; € Ay C ... C A; C ... of P(N). Put lim; o vy m(Ai) = a. We take a
decreasing sequence {X;};>1 of 1 such that

1

< -
)

[l R s PR

9 . 2n—m—1

whenever n € X;. Then we define B C N as BN ([0 -2"™71],[0-2""™]] = A; N ([0 -
on=m=1 79 o™ if n € X;\ X;1q and BN ([@-27~™71, [0 -2"™]] = () otherwise. First
we show that v, ,,(B) = a. For any € > 0, take i € N with ¢ > % and vy, (A4;) —a < e.
Then for n € X;, there exists some j > ¢ such that n € X; \ X;;;. Hence

_ Bn([§-2n—m-1 9. 2nm

o (B) = ol < timsup LT E O 2 ) 4 )~
) A;n([0-2vm 0 -2

< timsup (42RO )+ () =

1 1
<-4e<-+e< 2.
j i

Since X; € n, we have v,,,(B) = a. Next we show that v,,,(A4; \ B) = 0 for every
i > 1. For any n € X;, there exists some j > i such that n € X;\ X;;;. Hence we have

(A \ B) N ([6-2"""71], [0 - 2"™]]]
g 2nm1

Vm(A; \ B) < limsup
neX;

-

since BN ([0 -2 [0-2"™]] = A; 0 ([6-27™71),[0-2"™]] and A; C A;. So we
have the result.

Let S,, = supp v, and S = supp v,. By Theorem 6.3.1, it is sufficient to show
that limsup,, S,, NU;>15; = 0 if and only if w € D_. Assume that w = (1,t) € D_ and
thus n € Dy . This means that there exists some X € 7 such that X*No_(n) \ {n}.
Put Iy = Upex ([0 - 271, [0 - 2"]] and it is obvious that v,,0(Iy) = 1, which means that
So € I;. Now we show that IF NS, = 0 for every m > 1. In fact, take X,, €
such that 77X, N X = 0 and put I, = Upcr-mx, ([0 - 277, [0 - 2"]]. Then we have
Vom(Im) = 1 and I N I} = (. Hence we have that I3 NS, = 0 for all m > 1 and
then lim sup,, S,, N Sp = (). In a similar way, we can show that limsup,, S,, N S; = 0
for every ¢ > 1 and thus we have limsup,,, S, N U;>1.5; = 0.

On the other hand, assume that w ¢ D_, i.e., n € 6_(n). Notice that for any
X € n and positive integer N > 0 there exists some n > N such that 77"n € X*.
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We show that for any neighborhood I* of Sy and positive integer N, there is some
n > N such that I* NS, # 0, which obviously implies lim sup,, Sy, N U;>0S; # 0. Let
f(m) € 1 be the function [I N ([0-2™71],[0-2™]]|/0- 2™ . Then v, o(I) = f(n) holds.
Since f(n) = 14,0(N) > 0, there exists a neighborhood X of 7 such that 7 € X implies
f(7') > 0. Let n > N be any integer such that 77" € X. Then v, ,,(I) = f(77"n) > 0,
that is, S, N I* # (). We completes the proof.

In the remainder of the section, we consider the existence of a density measure in C
with the additive property. As we have seen in Theorem 5.4.1, there is a close relation
between the additive property of density measures in C and the topological dynamical
system (N*, 7) or the flow (2%, {7*}scr). Following Chou [7], we say a set A C N is thin
if ANT™A is a finite set for each positive integer n. It is obvious that a point n € N* is
in W, if and only if w is contained in the closure of a thin set A, that is, 1 contains a
thin set A. Chou proved W, is dense in N* [7, Proposition 1.2]. In particular, together
with our result of Theorem 5.4.1, the existence of a density measure v, having the
additive property follows immediately.

Lemma 5.4.1. For a set A= {ng}32,, A is a thin set if and only if
liminf(ny — ng_1) = oo.
k—o0
Proof. Sufficiency is obvious. Suppose that A is thin and

liminf(ng — ng_1) =4 <
k—o0

then AN 7!4A is an infinite set. It contradicts the assumption that A is thin.

We give the following characterization of a density measure v, with w in W. Recall
that v, = 2 for w in Q*.

Theorem 5.4.2. For w = (n,t) in Q*, v, has the additive property and the associated
free ultrafilter U = [2¥] contains a set X = {ny}2, such that

N
lim
k—o0 nk

if and only if w € W.

Proof. Note that a free ultrafilter U = [2%] = [#2"] is generated by the basis {[-24] :
A € n}, where § = 2! and [0 - 24] = {[0 - 2"] : n € A} for each A € 1. First we prove
sufficiency. Since w € W C D_, v, has the additive property by Theorem 5.4.1. Take
any thin set A = {n;,}2°, contained in n, put X = [0-24] = {m;,}32,, then X € Y. By
Lemma 5.4.1 we have that

L ONE41
lim inf M+l _ lim inf M

_ 2liminfk_>oo(nk+1—nk) = 0.
k—oo My k—o0 [0 . 2"’“]
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Conversely, assume that ¢ = [2°] contains a set X = {my}p2; with limy_, == =

oo. Since there is a set A = {n;}22, in 1 such that [0 - 24] C X, then

L. N1 m
timinfh oo (1 =) — iy inf[ ] > lim inf —* = 0o

k—oo [0 - 27k] k—oo My

Hence liminfy o (ngr1 — ng) = oo, that is, by Lemma 5.4.1 A is a thin set. Then
weW.

In particular, this result is contained in [4, Theorem 1], which we remarked at
Section 1. Then it is natural to ask that whether there exists a density measure v, € C
with the additive property and the associated ultrafilter does not contain a set {ny}2,
with limy_,o ”7’;:1 = 00. The answer to this question is affirmative. Notice that from

the above theorem, it is equivalent to W C D_ or, equivalently, W; C Dy _.

Theorem 5.4.3. We have W; C Dy .

Proof. We put I' = N*\ W,. Since W, is an open invariant set, I' is a closed invariant
subset. For any A C N, we denote A*NT by A. Then it is sufficient to show that there
exists a set X C N such that

X - UileiX

for every I > 1. Indeed, if it is true, it follows that by the compactness of X, X \
(U2, 7°X) # 0, and obviously any point in the set is contained in Dy _ \ W.
Take a set X C N and write X = {n;}>,. We put

Yx={meN:|{k>2:n, —ng_1 =m}| =00}

and observe that _
X\ (UélelX) ={nie X :np—ng_1>1}
and
X\ (U7 X) £ 0= (X \U_,7'X)"£0
— X\U_ 77X W
<= X\ U_,7'X is not a thin set.
Hence we obtain that X - Uéle")A( for any [ > 1if and only if {ny € X : np—ng_1 > {}

is not a thin set for any [ > 1, i.e., Yx is an infinite set. We can see easily that such a
set X exists. For example, put X = {2" +2%:n > 0,0 < k < n}.

Therefore for any point w € D_\W, the density measure v, gives an example having
the additive property but does not satisfy the sufficient condition of [4, Theorem 1].
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5.5 Additive property of density measures of a more
general form
From Theorems 4.2.1 and Theorem 5.4.1 we get the following result.

Theorem 5.5.1. Let w € D_ and p be a countably additive probability measure on
the space Ry = [0,00) of nonnegative real numbers. Then the density measure v in C

defined by .
v(A) :/0 Vs, (A)du(s), A e P(N)

has the additive property.

Proof. Let {4;}2, be an increasing sequence of P(N). By Theorem 5.4.1 v, has the
additive property. Then there is a set B € P(N) such that lim; v,(A;) = v,(B) and
v,(A;\ B) = 0 for every i > 1. Notice that the latter condition yields that A;N supp v,
C BN supp v, for each ¢ > 1, then we have that

lim v, (A;) = vy(B) <= 0,(UZ, A;) = 0y(B)

For any w’ € o_(w) since v,y < v, it follows that
Do (B\ (U2, A)) =0 = lim v (A7) = v (B).
Also v, (A; \ B) = 0 holds for each ¢ > 1. Then it follows that
V(A \ B) = /0 T (A \ B)du(s) = 0
for each 7 > 1. Also we have that
AB) = [ v Bt
= /OOO li;rn Vr—sy,(Ag)dpu(s)
—tim [ v (Adu() = lim(4)
i Jo i

Hence v has the additive property.

Next from Theorems 4.2.6, 5.2.2 and 5.4.1 we obtain the following result.
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Theorem 5.5.2. For any mutually singular finite number of density measures v, , V., - -

their finite convex combinations
m

V= Cil,

i=1
has the additive property if and only iof w; € D_,i = 1,2,--- ;m and orbit closures
0_(w;),i=1,2,--- ,m, are pairwise disjoint.

Combining Theorems 5.5.1 and 5.5.2, we have that

Theorem 5.5.3. Tuke a finite number of points wy,ws, -+ ,wy, in D_ such that orbit
closures 0_(w1),0_(wa), -+ ,0_(wy) are pairwise disjoint, and let ;i = 1,2,--+ ,m,
be countably additive probability measures on Ry = [0,00). Then the density measure

v in C defined by
VA =3 [ v Adits), A€ PE
i=1 0

has the additive property, where 0 < ¢; < 1,i=1,2,--- ,m with > " ¢; = 1.
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