Chapter 1

The Order Structure
of Positive Operators

A linear operator between two ordered vector spaces that carries positive el-
ements to positive elements is known in the literature as a positive operator.
As we have mentioned in the preface, the main theme of this book is the
study of positive operators. To obtain fruitful and useful results the domains
and the ranges of positive operators will be taken to be Riesz spaces (vector
lattices). For this reason, in order to make the material as self-sufficient as
possible, the fundamental properties of Riesz spaces are discussed as they
are needed.

Throughout this book the symbol R will denote the set of real numbers,
N will denote the set of natural numbers, Q will denote the set of rational
numbers, and Z will denote the set of integers.

1.1. Basic Properties of Positive Operators

A real vector space E is said to be an ordered vector space whenever it
is equipped with an order relation > (i.e., > is a reflexive, antisymmetric,
and transitive binary relation on E) that is compatible with the algebraic
structure of E in the sense that it satisfies the following two axioms:

(1) If x > y, then x4+ 2z >y + 2z holds for all z € E.
(2) If z > y, than ax > ay holds for all a > 0.

An alternative notation for x > y is y < x. A vector x in an ordered
vector space E is called positive whenever x > 0 holds. The set of all
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2 1. The Order Structure of Positive Operators

positive vectors of E will be denoted by ET, i.e., ET := {z € E: z > 0}.
The set E of positive vectors is called the positive cone of E.

Definition 1.1. An operator is a linear map between two vector spaces.

That is, a mapping T: E — F between two vector spaces is called an
operator if and only if T'(ax + By) = oT'(z) + ST (y) holds for all z,y € E
and all o, 5 € R. As usual, the value T'(x) will also be designated by Tx.

Definition 1.2. An operator T: E — F between two ordered vector spaces
is said to be positive (in symbols T >0 or0 <T) if T'(x) > 0 for all x > 0.

Clearly, an operator T: F — F' between two ordered vector spaces is
positive if and only if T(E™) C FT (and also if and only if 2 < y implies
Tz <Ty).

A Riesz space (or a vector lattice) is an ordered vector space E with
the additional property that for each pair of vectors x,y € F the supremum
and the infimum of the set {x,y} both exist in E. Following the classical
notation, we shall write

xVy:=sup{z,y} and xAy:=inf{z,y}.

Typical examples of Riesz spaces are provided by the function spaces.
A function space is a vector space E of real-valued functions on a set ()
such that for each pair f,g € E the functions

[f V gl(w) :=max{f(w),g(w)} and [fAg](w):=min{f(w),g(w)}
both belong to E. Clearly, every function space E with the pointwise or-
dering (i.e., f < g holds in F if and only if f(w) < g(w) for allw € Q) is a
Riesz space. Here are some important examples of function spaces:

(a) R%, all real-valued functions defined on a set €.
(b) C(£2), all continuous real-valued functions on a topological space §2.

(c) Cp(R2), all bounded real-valued continuous functions on a topolog-
ical space €.

(d) £oo(€2), all bounded real-valued functions on a set €.

(e) ¢, (0 < p < 00), all real sequences (x1, z2,...) with )

S
n=1

|z |P < o0.

The class of L,-spaces is another important class of Riesz spaces. If
(X, X, ) is a measure space and 0 < p < oo, then L, () is the vector space
of all real-valued p-measurable functions f on X such that [y [f[? du < oo.
Also, Loo(p) is the vector space of all real-valued p-measurable functions
f on X such that esssup|f| < oco. As usual, functions differing on a set
of measure zero are treated as identical, i.e., f = g in L,(n) means that
f(x) = g(x) for p-almost all x € X. (In other words, each L,(u)-space
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consists of equivalence classes rather than functions.) It is easy to see that
under the ordering f < g whenever f(z) < g(z) holds for p-almost all x € X,
each L,(u) is a Riesz space.

There are several useful identities that are true in a Riesz space some of
which are included in the next few results.

Theorem 1.3. If z, y and z are elements in a Riesz space, then:

(1) zvy=—[(-z)A(~y)] and zAy=—[(~2)V(~y)]

(2) z+y=zAy+zVy.

(3) z+(yVz)=(z+y)V(z+z) and z+(yAz)=(x+y)A(z+2).
(4) a(zVy) = (ax)V(ay) and a(zAy) = (az)A(ay) for all a > 0.

Proof. (1) From z < zVy and y < zVy we get —(zVy) < —zx and
—(xVy) < —y, and so —(z Vy) < (—z) A (—y). On the other hand, if
—x > zand —y > z, then —z > x and —z > y, and hence —z > xVy. Thus,
—(x Vy) > z holds and this shows that —(x V y) is the infimum of the set
{—z,—y}. Thatis, (—z) A (—y) = —(z Vy). To get the identity for z Ay
replace x by —x and y by —y in the above proven identity.

(2) From z Ay < y it follows that y—z Ay >0andsoz < z+y—xzAy.
Similarly, y < z + y — x A y. Consequently, we have zVy <z +y—z Ay
ort ANy+xzVy<xz+y. On the other hand, from y < z V y we see that
r+y—2aVy <z, and similarly r+y—2Vy <y. Thus, z+y—zVy <z Ay
so that x +y < ax Ay + z Vy, and the desired identity follows.

(3) Clearly, z+y <z +yVzand z+ 2z < x +yV z, and therefore
(x4+y)V(x+2z) <xz+yVz. Onthe other hand, we have y = —x + (x +y) <
—z+ (z+y) V(x+ z), and likewise z < —z + (z + y) V (z + 2), and so
yVz< —z+ (x+y)V(r+z). Therefore, x +yV z < (x 4+ y) V (z + 2)
also holds, and thus z +yV z = (x +y) V (x + z). The other identity can be
proven in a similar manner.

(4) Fix a > 0. Clearly, (az) V (ay) < a(zVy). If ar < z and ay < z
are both true, then x < éz and y < éz also are true, and so z Vy < éz
This implies a(z V y) < z, and this shows that a(z V y) is the supremum of
the set {ax, ay}. Therefore, (ax) V (ay) = a(x Vy). The other identity can
be proven similarly. m

The reader can establish in a similar manner the following general ver-
sions of the preceding formulas in (1), (3), and (4). If A is a nonempty
subset of a Riesz space for which sup A exists, then:

(a) The infimum of the set —A := {—a: a € A} exists and
inf(—A) = —supA4.
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(b) For each vector = the supremum of the set z+ A := {x+a: a € A}
exists and

sup(x + A) =x +sup A.

(c) For each av > 0 the supremum of the set oA := {aa: a € A} exists
and

sup(ad) = asup A.

We have also the following useful inequality between positive vectors.
Lemma 1.4. If x,x1,x9,...,x, are positive elements in a Riesz space, then
s AN(@xr+aza+-Fay) <zAzi+xAxze+--+T ATy,

Proof. Assume that x and z1, z9 are all positive vectors. For simplicity, let
y=ax A (z; +22). Then y < 21 + 22 and so y — x; < 3. Also we have
y—x1 <y < zx. Consequently y—x1 < xAzo. This implies y—xAze < x7 and
since y—xAxy <y < z, we infer that y—zAxe < zAzy0ory < zAT1+TAZS.
The proof now can be completed by induction. m
For any vector x in a Riesz space define
zt:=2v0, 27 :=(-x)v0, and |z|:=2zV(-2).

The element xT is called the positive part, = is called the negative
part, and |z| is called the absolute value of z. The vectors z*, 2™, and
|z| satisfy the following important identities.

Theorem 1.5. If = is an arbitrary vector in o Riesz space E, then:
(1) z=at —2".
(2) |lz|=2T +a.
(3) zt Ax™ =0.

Moreover, the decomposition in (1) satisfies the following minimality and
uniqueness properties.

(a) Ifv =y — 2 withy,2 € ET, theny > 2" and z > z~.
(b) Ifx =y — 2z withy AN z=0, theny=2xt and z =2~
Proof. (1) From Theorem 1.3 we see that
r=2+0=2V0+2A0=2V0—(—2)V0O=2" -2~
(2) Using Theorem 1.3 and (1), we get

lz] = zV(-2)=Q2z)VO—z=2(xV0)—=z

= 22t —z=2r" - (T -2 ) =2 +2.
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(3) Note that
AT = (@t -2 )AO0+a =z A0+
= —[(-x)Vv0l+z~ =—2 +2 =0.

(a) Assume that x =y — 2z with y > 0 and z > 0. From =z = 2" — 2~
we get 27 =2~ +y— 2 <z +y, and so from Lemma 1.4 we get

st =at At <atA(@@ +y) <zt Az +atAy=aztAy<y.
Similarly, z~ < z.

(b) Let # =y — z with y A 2 = 0. Then, using Theorem 1.3, we see that
2t =Wy—2)V0=yVz—z2=(y+2z—yAz)—z=y. Similarly, z~ = 2. =

We also have the following useful inequality regarding positive operators.

Lemma 1.6. If T: E — F is a positive operator between two Riesz spaces,
then for each x € E we have

|Tz| < T|x|.

Proof. If x € E, then +z < |z| and the positivity of T" yields £Tx < T'|z|,
which is equivalent to |Tz| < T|z|. =

A few more useful lattice identities are included in the next result.

Theorem 1.7. If x and y are elements in a Riesz space, then we have:
(1) z=(@-y)"+zAry.
2) zvy=3(@+y+lz—yl) and zAy=3(@z+y—|z—y|).
@) lze—yl=zVvy—zny.
@) |z v Iyl = 5(lz +yl + |z = yl).
(5) |z Alyl = 3lle +yl = |z —yl|.
(6) |z +yl Ale —yl = [lz] = lyl|.
(1) [z 4yl Ve —yl = |z[+ |y|.
Proof. (1) Using Theorem 1.3 we see that
r = zVy—yt+zAhy=(x—y)Vy—y +zAy
= (r—y)VO+aAy=(z—-y) " +zAy.
(2) For the first identity note that
rtyt+lr—yl = s+ty+@-y V-2

(@ +y)+ (@ —y)]V[@+y) +(y—2)]
= (22)V(2y) =2(zVy).



6 1. The Order Structure of Positive Operators

(3) Subtract the two identities in (2).
(4) Using (2) above, we see that
[ty +lz—yl = (2+y)V(—z—y)+]z—y|
= (etytlr—yl) V(e —y+le—yl)
= 2([z vyl VI(-2)V (-y)])
= 2([zVv(=2)]VyV(-y))
= 2(|z[ v ]yl)-

(5) Using (2) and (4) above we get

le+yl—lz—yl| = 2(lz+ylVi]z—y|) = (lz+yl+|z—yl])
= 2(|z] + [y]) — 2(|z| v |y])
= 2(|z[ Alyl]).

(6) Notice that
|z +y| Az =yl

=[z+yV(—z -9 Allz—y)V(y—2)]

={[@+yV(z-y|r@-y}V{[c+yV(—z—y]Aly—2)}

= [+ A@-y]V(-z-yAl@-y)]V---
V@t Aly—o)]V[(—z—y) A (y—2)]

=[z+yn(-y)]V[-y+(—z)rz]V---
Vgt A=)V [-z+(—y) Ay

:{[HyA(—y)] % [—x+yA(—y)]}v-~-
---v{[—y+(—x)Ax]v [y+x/\(—x)]}

=[zVv (=) +yA(=y)] V [y Vy+zA(-2)]

= [zl = lyl] v [ly] =[] = [|=[ — [yl -

(7) Using (3) and (5) we get
z+y|Viz—yl = |lz+yl—|z—yl|+lz+ylAlz—y|
= 2(|z| A fyl) + ||z] = |y]
= 2(lz| Alyl) + (J=] V [yl = |z A Jyl)
= || Alyl+ |z V |yl = |z] + [yl,

and the proof is finished. m
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It should be noted that the identities in (2) above show that an ordered
vector space is a Riesz space if and only if the absolute value |z| = z V (—z)
exists for each vector x.

In a Riesz space, two elements x and y are said to be disjoint (in
symbols z L y) whenever |z| A |y| = 0 holds. Note that according to part (5)
of Theorem 1.7 we have x L y if and only if |z+y| = |z —y|. Two subsets A
and B of a Riesz space are called disjoint (denoted A L B) if a L b holds
forall a € A and all b € B.

If A is a nonempty subset of a Riesz space F, then its disjoint com-
plement A9 is defined by

A= {:cEE: x 1Ly for all yGA}.
We write A4 for (A4)d. Note that AN A4 = {0}.

If A and B are subsets of a Riesz space, then we shall employ in this
book the following self-explanatory notation:

|A| == {]a|: a€ A}

A*::{aJr: aeA}

A_::{a_: aeA}
A\/B::{a\/b: a € A and bGB}
A/\B::{a/\b: a € A and bEB}
a:\/A::{a:\/a: aeA}
x/\A::{x/\a: aeA}

The next theorem tells us that every Riesz space satisfies the infinite
distributive law.

Theorem 1.8 (The Infinite Distributive Law). Let A be a nonempty subset
of a Riesz space. If sup A exists, then for each vector x the supremum of
the set x N A exists and

sup(x A A) =x Asup A.
Similarly, if inf A exists, then inf(x \V A) exists for each vector x and

inf(xVA)=xVinfA.

Proof. Assume that sup A exists. Let y = sup A and fix some vector x.
Clearly, for each a € A we have x Aa < x Ay, i.e., x Ay is an upper bound
of the set © A A. To see that x A y is the least upper bound of the set
x A A, assume that some vector z satisfies x Aa < z for all a € A. Since for
each a € A we havea=xANa+zxVa—x < z+2xVy—uz, it follows that
y<z+zxVy—=zx. ThisimplieszAy=x+y—zVy <z and from this we
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see that sup(z A A) exists and that sup(z A A) = x Asup A holds. The other
formula can be proven in a similar manner. =

The next result includes most of the major inequalities that are used
extensively in estimations.

Theorem 1.9. For arbitrary elements x, y, and z in a Riesz space we have
the following inequalities.
(1) |z = |yl| < |z +y| < |z + |y| (the triangle inequality).

(2) [xvz—yVz|<|z—y| and |[zAz—yAz|l <|x—y| (Birkhoff’s
inequalities).

Proof. (1) Clearly, z+y < |z|+|y| and —x —y < |z|+ |y| both hold. Thus,
[z +yl=(x+y)V(-r—y) <|z|+ ]yl

Now observe that the inequality |z| = |(z+y) —y| < |z +y|+ |y| implies
2| = Iyl < |a+yl. Similarly, [y| —|z| < |z +y|, and hence [|z| - [y|| < |z +y]
is also true.

(2) Note that

rVz—yVz =

(z—y)+y—2] —(@y—2)7"
< [e—yp)T+@—2)t-w—2"
= (- <|z—y|.

Similarly, yVz—2Vz < |r—y|, and so |tV z—yV z| < |x —y|. The other
inequality can be proven in a similar manner. ®

In particular, note that in any Riesz space we have
a" =y <le—yl and |om—y | <|z—yl.

These inequalities will be employed quite often in our discussions.

A net {z,} in a Riesz space is said to be decreasing (in symbols z, |)
whenever o = 3 implies z, < 3. The notation z, |  means that x, | and
inf{z,} = x both hold. The meanings of z,1 and z,1 = are analogous.

The Archimedean property states that for each real number x > 0 the
sequence {nz} is unbounded above in R. This is, of course, equivalent to
saying that %x 1 0 holds in R for each x > 0. Motivated by this property,
a Riesz space (and in general an ordered vector space) F is called Archi-
medean whenever %a? 1 0 holds in E for each x € ET. All classical spaces



1.1. Basic Properties of Positive Operators 9

of functional analysis (notably the function spaces and L,-spaces) are Ar-
chimedean. For this reason, the focus of our work will be on the study of
positive operators between Archimedean Riesz spaces. Accordingly:

o Unless otherwise stated, throughout this book all Riesz spaces will
be assumed to be Archimedean.

The starting point in the theory of positive operators is a fundamental
extension theorem of L. V. Kantorovich [91]. The importance of the result
lies in the fact that in order for a mapping T: ET — F to be the restriction
of a (unique) positive operator from E to F' it is necessary and sufficient to
be additive on ET. The details follow.

Theorem 1.10 (Kantorovich). Suppose that E and F are two Riesz spaces
with F Archimedean. Assume also that T: EY — F¥ is an additive map-
ping, that is, T(x +vy) = T(x) + T(y) holds for all z,y € E*. Then T
has a unique extension to a positive operator from E to F. Moreover, the
extension (denoted by T again) is given by

forallz e E.

Proof. Let T: ET — F7' be an additive mapping. Consider the mapping
S: E — F defined by

Clearly, S(z) = T(z) for each z € ET. So, the mapping S extends T to
all of E. Since x = 2+ — 2~ for each z € E, it follows that S is the only
possible linear extension of T to all of E. Therefore, in order to complete
the proof, we must show that S is linear. That is, we must prove that .S is
additive and homogeneous.

For the additivity of S start by observing that if any vector x € F
can be written as a difference of two positive vectors, say r = x1 — x9
with z1,29 € ET, then S(z) = T(z1) — T(x2) holds. To see this, fix any
x € E and assume that * = 27 — 2~ = 21 — 29, where 21,29 € ET. Then
2T + 29 = 21 + 2, and so the additivity of T on E* yields

T(xt) + T(x2) =T (2" +a2) =T(x1+27) =T (1) + T(z7)
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or S(z) = T(xz") — T(z~) = T(x1) — T(x3). From this property, we can
easily establish that S is additive. Indeed, if z,y € E, then note that
S+y) = St +yt—(z +y))

= T +y")-Tl +y)

= T@")+T")-T")-Ty")

= [T@") =T +[TH")-Ty)]

= S(x)+S(y).
In particular, the additivity of S implies that S(rxz) = rS(z) holds for all
x € E and all rational numbers 7.

It remains to show that S is homogeneous. For this, we need to prove
first that S is monotone. That is, x > y in F implies S(z) > S(y) in F.
Indeed, if > y, then  —y € ET, and so by the additivity of S we get

S@)=8((z—y)+y) =S@—y)+SW) =T(x—y)+Sy) > 5.
Now fix # € ET and let A > 0. Pick two sequences of non-negative rational

numbers {r,} and {¢,} such that r, T A and ¢, | A. The inequalities
rnt < Az <ty and the monotonicity of S imply

rnS(x) = S(rpx) < S(Ax) < S(thx) = tp,S(x)

for each n. Using that F' is Archimedean, we easily get AS(z) = S(A\z).
Finally, if A € R and = € F, then

S(Az) = Szt +(=Nz7) =S(A\zh) + S((=N)z7)
= AS(z") = AS(z7) = A[T(z") = T(z7)] = AS(x).

So, S is also homogeneous, and the proof is finished. m

The preceding lemma is not true if F' is not Archimedean.

Example 1.11. Let ¢: R — R be an additive function that is not linear, i.e.,
not of the form ¢(z) = cx, and let F be the lexicographic plane. Consider
the mapping 7: R™ — FT defined by T'(z) = (z,¢(z)) for each z in RY.
Note that T is additive and that if 7" could be extended to an operator from
R to F, then ¢ should be linear. m

Thus, a mapping T: E* — FT extends to a (unique) positive operator
from E to F if and only if T is additive on E*. In other words, a positive
operator is determined completely by its action on the positive cone of its
domain. In the sequel, the expression “the mapping 7: ET — FT defines
a positive operator” will simply mean that 7' is additive on E* (and hence
extendable by Theorem 1.10 to a unique positive operator).

The (real) vector space of all operators from E to F' will be denoted by
L(E,F). It is not difficult to see that L(E, F) under the ordering 7' > S
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whenever T'— S is a positive operator (i.e., whenever T'(z) > S(x) holds for
all z € ET1) is an ordered vector space.

Definition 1.12. For an operator T: E — F between two Riesz spaces
we shall say that its modulus |T| exists (or that T possesses a modulus)
whenever

|T| =TV (-T)
exists—in the sense that |T| is the supremum of the set {—=T,T} in L(E, F).

In order to study the elementary properties of the modulus, we need a
decomposition property of Riesz spaces.

Theorem 1.13 (The Decomposition Property). If |z| < |y1+---+yn| holds
in a Riesz space, then there exist x1,...,x, satisfying x = x1+---+x, and
|z;| < |yi| for each i =1,...,n. Moreover, if x is positive, then the x; also
can be chosen to be positive.

Proof. By using induction it is enough to establish the result when n = 2.
So, let |z| < |y1 + ya.
Put 21 = [2 V (—|y1])] A |y1], and observe that |z1| < |yi| (and that
0 <1 <z holds if z is positive). Now put z9 = x — 21 and observe that
ve=x— [z V (=|lpD)] Alp| = [0A (@ +[n])] V(@ —|nl).

On the other hand, |z| < |y1| + |y2| implies —|y1| — |y2| < = < |y1| + |y2],
from which it follows that
—[y2l = (=ly2h) A0 < (2 + [11]) AO <22 <OV (2 — |1n]) <yl
Thus, |z2| < |y2| also holds, and the proof is finished. m

An important case for the modulus to exist is described next.

Theorem 1.14. Let T: E — F be an operator between two Riesz spaces
such that sup{|Ty|: |y| < z} exists in F for each x € E*. Then the
modulus of T exists and

| T|(2) = sup{|Ty|: |yl <z}
holds for all x € ET.

Proof. Define S: ET — FT by S(z) = sup{|Ty|: |y| < z} for each z in
E*. Since |y| < z implies | £ y| = |y| < z, it easily follows that we have
S(z) =sup{Ty: |y| <a} for each € ET. We claim that S is additive.
To see this, let u,v € ET. If |y| < u and |z| < v, then |y + 2| <
lyl + |z| < u+ v, and so it follows from T'(y) + T(z) = T(y + z) < S(u+v)
that S(u) + S(v) < S(u+ v). On the other hand, if |y| < uw+ v, then by
Theorem 1.13 there exist y; and ys with |y1]| < w, |y2| < v, and y = y1 + y2.
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Then T(y) = T(y1) + T(y2) < S(u)+ S(v) holds, from which it follows that
S(u +v) < S(u) + S(v). Therefore, S(u + v) = S(u) + S(v) holds. By
Theorem 1.10 the mapping S defines a positive operator from E to F.

To see that S is the supremum of {—T7,T}, note first that T < S
and —7" < § hold trivially in £(E,F). Now assume that £7° < R in
L(E,F). Clearly, R is a positive operator. Fix x € ET. If |y| < x, then
note that

Ty=Ty" —Ty < Ry"+ Ry = Rly| < Rx.

Therefore, S(x) < R(z) holds for each x € E™, and so S =T V (—T') holds
in L(E,F). m

It is easy to check, but important to observe, that if the modulus of an
operator T': F — F' exists, then

|T(x)| <|T|(|])
holds for all z € E.

If z and y are two vectors in a Riesz space E with x < y, then the order
interval [z,y] is the subset of E defined by

[z,y] :={2€ E: 2 <z<y}.

A subset A of a Riesz space is said to be bounded above whenever there
exists some z satisfying y < x for all y € A. Similarly, a set A of a Riesz
space is bounded below whenever there exists some x satisfying y > x for
all y € A. Finally, a subset in a Riesz space is called order bounded if
it is bounded both above and below (or, equivalently, if it is included in an
order interval).

Besides L£(E,F), a number of other important vector subspaces of
L(E,F) will be considered. The vector subspace Ly(E,F) of all order
bounded operators from E to F' will be of fundamental importance.

Definition 1.15. An operator T: E — F between two Riesz spaces is said
to be order bounded if it maps order bounded subsets of E to order bounded
subsets of F.

The vector space of all order bounded operators from E to F will be

denoted L,(E, F).

An operator T: E — F between two Riesz spaces is said to be regular
if it can be written as a difference of two positive operators. Of course,
this is equivalent to saying that there exists a positive operator S: E — F
satisfying T' < S.

Every positive operator is order bounded. Therefore, every regular oper-
ator is likewise order bounded. Thus, if £,(E, F') denotes the vector space of
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all regular operators (which is the same as the vector subspace generated by
the positive operators), then the following vector subspace inclusions hold:

L(E,F)C Ly(E,F) C L(E,F).

Of course, L,(E, F) and Ly,(E, F') with the ordering inherited from L(E, F)
are both ordered vector spaces. For brevity L(E, E), L,(E, E), and L.(E, E)
will be denoted by L(E), L,(E) and L.(E), respectively.

The inclusion £, (E, F) C Ly(FE, F') can be proper, as the next example
of H. P. Lotz (oral communication) shows.

Example 1.16 (Lotz). Consider the operator T: C[—1,1] — C[—1,1] de-
fined for each f € C[—1,1] by

Tf(t) = f(sinl) — f(sin(t + 1))
if 0 < |t| <1and Tf(0) = 0. Note that the uniform continuity of f, coupled
with the inequality [sin(}) — sin(t + 1)| < |¢|, shows that T'f is indeed
continuous at zero, and so indeed T'f € C[—1,1] for each f € C[—1,1].
Next, observe that T[—1,1] C 2[—1, 1] holds, where 1 denotes the con-

stant function one on [—1, 1]. Since for every f € C[—1, 1] there exists some
A > 0 with |f] < A1, it easily follows that 7" is an order bounded operator.

However, we claim that 7T is not a regular operator. To see this, assume
by way of contradiction that some positive operator S: C[—1,1] — C[—1,1]
satisfies T < S. We claim that for each 0 < f € C[—1,1] we have

[Sf](0) > f(t) for all te[-1,1]. (%)

To establish this, fix 0 < f € C[—1,1], and let 0 < ¢ < 27. Also, for each
n € Nlet t, = CJF% and note that ¢, — 0. Next pick some g, € C[—1,1]

with 0 < g, < f such that gn(sinc) = f(sinc) and gy (sin(c + t,)) = 0.
Therefore,
[Sf](tn) = [Sgn)(tn) = [Tgn](tn) = f(sinc)

for all n, and so [Sf](0) > f(sinc) for all 0 < ¢ < 2m, i.e., [Sf](0) > f(¢t) for
all t € [—1,1].

Now for each n, let P, = {ag,a1,...,a,} be a partition of [—1, 1] into
n subintervals. For each 1 < i < n pick some f; € C[—1,1] such that
0 < fi <1, f; is zero outside the interval (a;—1,a;) and fl(‘“%m) = 1.
Taking into account that > ; fi <1, it follows from (%) that

n

5110 2 [s( 3 )]0 = ls510) 2

=1

holds for each n, which is impossible. Thus, T is not a regular operator. m
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Not every regular operator has a modulus. The next example of S. Ka-
plan [94] clarifies the situation.

Example 1.17 (Kaplan). Let ¢ be the Riesz space of all convergent (real)
sequences, i.e., ¢ = {(:Ul,:vg, ...): limx, existsin R}. Consider the two
positive operators S,T': ¢ — ¢ defined by

S(.Z’l, T, .. ) = (.7}2, T1,X4,L3, L6y L5y - - )
and
T(.%'l, T, . . ) = (.%'1,.261,;123,.1‘3,:E5,$5, . ) .
We claim the modulus of the regular operator R = S — T does not exist.
To this end, assume by way of contradiction that the modulus |R| exists.
Let P,: ¢ — c be the positive operator defined by

Pn(.'E]_, <oy Tn—1,Tn, Tn+l, - - ) = ($17 e 7xn—170)x’n+15 . ) .
Then +R < |R|Pa, < |R| holds, and so |R|Ps, = |R| holds for each n. This
means that the image under |R| of every element of ¢ has its even components

zero. On the other hand, if e, is the sequence whose n'® component is one
and every other zero and e = (1,1, 1,...), then it follows from the inequalities

—R(en) < |Rle, < |R|e

that the odd components of |R|e are greater than or equal to one, and hence
|R|e ¢ c. Therefore, |R| does not exist, as claimed. m

A Riesz space is called Dedekind complete whenever every nonempty
bounded above subset has a supremum (or, equivalently, whenever every
nonempty bounded below subset has an infimum). A Riesz space E is De-
dekind complete if and only if 0 < z, 1< = implies the existence of sup{z, }.
Similarly, a Riesz space is said to be Dedekind o-complete if every count-
able subset that is bounded above has a supremum (or, equivalently, when-
ever 0 < z, 1< x implies the existence of sup{z,}. The L,-spaces are
examples of Dedekind complete Riesz spaces.

When F' is Dedekind complete, the ordered vector space Ly,(E, F') has
the structure of a Riesz space. This important result was established first by
F. Riesz [166] for the special case ' = R, and later L. V. Kantorovich [90,
91] extended it to the general setting.

Theorem 1.18 (F. Riesz—Kantorovich). If E and F are Riesz spaces with
F Dedekind complete, then the ordered vector space Ly (E, F) is a Dedekind
complete Riesz space. Its lattice operations satisfy

T|(z) = sup{|Ty|: |y <=},
[SVT)|(z) = sup{S(y) +T(2): y,z€ E* and y+z==x}, and
[SAT|(z) = inf{S(y)+T(2): y,2€ ET and y+ 2z =2z}
for all S,T € Ly(E,F) and x € ET.
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In addition, Ty | 0 in Ly,(E, F) if and only if T, (z) | 0 in F for each
xe ET.

Proof. Fix T € L,(E, F). Since T is order bounded,
sup{|Ty|: |y| <z} =sup{Ty: |yl <z} =supT[-x,x]

exists in F for each 2 € ET, and so by Theorem 1.14 the modulus of T
exists, and moreover

T|(x) = sup{Ty: |yl <z},
From Theorem 1.7 we see that L (FE, F') is a Riesz space.

Now let S,T € L,(E,F) and x € E*. By observing that y,z € ET

satisfy y + z =  if and only if there exists some |u| < z with y = J(z + u)

and z = 3(z — u), it follows from Theorem 1.7 that

[SVT)(z) = 3(Sz+Tz+|S—T|z)
1(Sz+ Tx +sup{(S — T)u: |u| <z})
tsup{Sz + Su+ Tz —Tu: |u| <z}
= sup{S(3(z+u) +T(3(z—w): |ul <z}
= sup{S(y) +T(z): y,z€ E* and y+2z=ux}.
The formula for S AT can be proven in a similar manner.

Finally, we establish that £y,(E, F') is Dedekind complete. To this end,
assume that 0 < T, 1< T holds in £,(E, F). For each z € ET let S(z) =
sup{T,(z)} and note that T, (x) T S(x). From Ty, (z+y) = Ta(z) +To(y), it
follows (by taking order limits) that the mapping S: ET — F7 is additive,
and so S defines a positive operator from E to F. Clearly, T, T .S holds in
Ly,(E, F), proving that L, (F, F') is a Dedekind complete Riesz space. ®

From the preceding discussion it follows that when F and F' are Riesz
spaces with F' Dedekind complete, then each order bounded operator
T: E — F satisfies

T (z) = Sup{Ty: 0<y< :1:} , and
T (x) = Sup{—Ty: 0<y< x}
for each x € ET. From T = TT — T, it follows that £,(E, F) coincides

with the vector subspace generated by the positive operators in L(E, F'). In
other words, when F' is Dedekind complete we have L,(E, F) = L,(E, F).

Recall that a subset D of a Riesz space is said to be directed upward
(in symbols D 1) whenever for each pair z,y € D there exists some z € D
with £ < z and y < z. The symbol D T x means that D is directed upward
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and z = sup D holds. The meanings of D | and D | x are analogous. Also,
the symbol D < x means that y < z holds for all y € D.

The existence of the supremum of an upward directed subset of Ly,(E, F)
is characterized as follows.

Theorem 1.19. Let E and F be two Riesz spaces with F Dedekind complete,
and let D be a nonempty subset of Ly (E, F) satisfying D 1. Then sup D
exists in Lp(E, F) if and only if the set {T(xz): T € D} is bounded above
in F for each x € E*. In this case,

[sup D](z) = sup{T'(z): T € D}
holds for all x € E.

Proof. the “only if” part is trivial. The “if” part needs proof. So, assume
that D 1 holds in £,(E, F) and that the set {T'(x): T € D} is bounded
above in F for each x € ET. It is easy to see that without loss of generality
we can assume that D C L (E, F). Define S: ET — F* by

S(z) =sup{T(z): T € D},
and we claim that S is additive. To see this, let z,y € ET. Since for
each T € D we have T(z +y) = T(x) + T(y) < S(x) + S(y), we see that

S(z+y) < S(x) + S(y) holds. On the other hand, if Th,T> € D, then pick
T3 € D satisfying 17 < T3 and T < T3, and note that

Ti(z) + Ta(y) < T3(z) + T3(y) = Ts(z +y) < S(z +y)

implies S(z) + S(y) < S(z +y). Therefore, S(z +y) = S(z) + S(y) holds,
and so S is additive. By Theorem 1.10 the mapping S defines a positive

operator from F to F', and a routine argument shows that S = sup D holds
in [,b(E, F) |

Our next objective is to describe the lattice operations of Ly(E, F') in
terms of directed sets. To do this, we need a result from the theory of
Riesz spaces known as the Riesz Decomposition Property; it is due to
F. Riesz [167].

Theorem 1.20 (The Riesz Decomposition Property). Let x1,...,z, and
Y1, ---,Ym be positive vectors in a Riesz space. If

n m
g T; = E Yj
i=1 j=1

holds, then there exists a finite subset {z;;: i=1,...,n;j =1,...,m} of
positive vectors such that

m
xi:E zij, foreach i=1,...,n,
Jj=1
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and
n

yj:Zzij, foreach 7=1,....,m.
=1

Proof. We shall use induction on m. For m = 1 the desired conclusion
follows from Theorem 1.13. Thus, assume the result to be true for some m
and alln=1,2,.... Let

m+1

n
i—1 =1

where the vectors x; and the y; are all positive. Since 37", y; < 3701, x5
holds, it follows from Theorem 1.13 that there exist vectors uy, ..., u, sat-
isfying 0 < w; < x; for each i = 1,...,n and > 7" u; = 377" y;. There-
fore, from our induction hypothesis, there exists a set of positive vectors
{zij: i=1,...,n; j=1,...,m} such that:

m n

ui:Zzij for i=1,...,n and vy; :Zzij for j=1,...,m.
j=1 i=1
For each i =1,...,n put 2;,m+1 = z; —u; > 0 and note that the collection
of positive vectors {zij: i=1,....n;5=1,....,m+ 1} satisfies

m+1 n
xi:zzlj for i=1,...,n and yjzzzij for j=1,....,m+1.
j=1 =1

Thus, the conclusion is valid for m+ 1 and all n = 1,2,.. ., and the proof is
finished. m

We are now in a position to express the lattice operations of Ly,(E, F')
in terms of directed sets.

Theorem 1.21. If E and F' are two Riesz spaces with F' Dedekind complete,
then for all S,T € L,(E,F) and each x € E* we have:

(1) {ZS(J;i)\/T(a:i): v € EX and in:x} 1SV T().
=1

=1

(2) {ZS(%)/\T(@): z; € EY and szza:} L [SAT)(x).
i=1

=1

(3) {Z|T(mi)]: v, € BT and in:a:} 1 IT)(2).
i=1 =1
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Proof. (1) Consider the set

D = {Zn;S(xz) VT(x;): z; € ET for each i and zn;xz = x}

Since Z?Zl x; = x with each z; € ET implies

D S(@) V(i) < [(SVD)a] v [(SVT)ai] =[SV T)(x),
=1

=1

we see that D < [SV T](x). On the other hand, if D < w holds, then for
each i,z € ET with y + z =  we have

SW) +T(z) <SSy VT(y) +9(z)vT(z) <u,
and consequently
[SVT)|(z) =sup{S(y) +T(2): y,z€ E* and y+z=2} <u.

Thus, supD = [S V T](x), and it remains to be shown that D is directed
upward.

To this end, let x = > 71" | x; = 37" | y; with all the 2; and y; in E¥. By
Theorem 1.20 there exists a finite collection {z;;: i =1,...,n; j=1,...,m}
of positive vectors such that

m
T; = E z;j, foreach i=1,...,n,
Jj=1

and
n

yj:zzij’ foreach j=1,...,m.
i=1
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In particular, we have Z:L 1 2 jeq 2ij = o. On the other hand, using the
lattice identity x Vy = 2(z 4+ y + |z — y|), we see that

}:a@wﬁug

n

:; S(@;) + T(a) + |S(2i) — T(xs)]]

- ;i[m St + 76 \f:{swm—ﬂzw}\]
i=1 j=1 Jj=1

< §3 0[S {5 0e) + TCe) +15(e) ~ TG )]
i=1 j=1

n m

= ZZS(ZU) V T(Zij) .
=17

—1

Similarly,
J=1 i=1 j=1

holds, and so D is directed upward.
(2) Use (1) in conjunction with the identity T A S = —[(=S) v (-=T)].
(3) Use (1) and the identity |T| =TV (-T). =

The next result presents an interesting local approximation property of
positive operators.

Theorem 1.22. Let T': E — F be a positive operator between two Riesz
spaces with F' Dedekind o-complete. Then for each v € E™T there exists a
positive operator S: E — F such that:

1) 0<S<T.
(2) S(z) =T(x).
(3) S(y) =0 for all y L x.
Proof. Let x € E™ be fixed and define S: E* — F* by
S(y) =sup{T(yAnz): n=1,2,...}.

(The supremum exists since F' is Dedekind o-complete and the sequence
{T'(y A nz)} is bounded above in F' by T'y.) We claim that S is additive.

To see this, let y,2 € ET. From (y + 2) Anx < y Anz + 2 A nz we get
T((y+2) Anz) <T(y Anz)+T(z Anz) < S(y) + S(z2),
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and so S(y + z) < S(y) + S(z). On the other hand, for each m and n we

have y Anz +z Amx < (y + z) A (n+ m)z, and thus
T(yAnz)+T(zAmaz) <T(y+2)A(n+m)z) < S(y+ 2)

holds for all n and m. This implies S(y) + S(z) < S(y + z), and hence

S(y + z) = S(y) + S(z), so that S is additive.

By Theorem 1.10 the mapping S extends uniquely to all of E as a positive
operator. Now it is a routine matter to verify that the operator S satisfies
the desired properties. ®

As an application of the preceding result let us derive some formulas that
are in some sense the “dual” formulas to those stated after Theorem 1.18.

Theorem 1.23. If T: E — F is a positive operator between two Riesz
spaces with F Dedekind o-complete, then for each x € E we have:

T(z") = max{S(z): S€L(E,F) and 0<S<T}.
T(z7) = max{-S(z): S€L(E,F) and 0<S<T}.
T(lz]) = max{S(z): S€L(E,F) and —T<S<T}.
Proof. (1) Let x € E be fixed. By Theorem 1.22 there exists a positive
operator R: F — F such that 0 < R < T, R(z%) = T(2*), and R(z~) = 0.
Therefore, T(z) = R(x). On the other hand, if S € L(E,F) satisfies
0 < S < T, then we have S(z) < S(zt) < T(at), and the conclusion
follows.
(2) Apply (1) to the identity = = (—z)7.
(3) If the operator S: E — F satisfies =T < S < T, then
S(z) = S(z") = S(a7) <T(a") + T(27) = T(|a])
holds. On the other hand, according to Theorem 1.22, there exist two posi-
tive operators Ry, Ro: E — F bounded by T such that:
(a) Ry(azt) =T(z") and Ry(z~) = 0.
(b) Ro(x™) =T (z~) and Ra(xt)=0.

Then the operator S = R; — Ry satisfies =T < S < T and T(|z|) = S(z),
and the desired conclusion follows. m

Now let {E;: i € I} be a family of Riesz spaces. Then it is not difficult
to check that the Cartesian product II1E;, under the ordering {z;} > {y;}
whenever x; > y; holds in E; for each ¢ € I, is a Riesz space. Clearly, if
x = {x;} and y = {y;} are vectors of IIE;, then

eVy=A{ziVy} and zAy={z;iAy}.
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The direct sum X @ E; (or more formally Y;c; @ E;) is the vector subspace
of IIE; consisting of all vectors x = {x;} for which z; = 0 holds for all
but a finite number of indices . With the pointwise algebraic and lattice
operations X @ F; is a Riesz subspace of IIE; (and hence a Riesz space in
its own right). Note that if, in addition, each E; is Dedekind complete, then
IIE; and X @ E; are likewise both Dedekind complete Riesz spaces.

It is not difficult to see that every operator T': ¥ @ F; — X @ F}; between
two direct sums of families of Riesz spaces can be represented by a matrix
T = [Tji], where T}j;: E; — F; are operators defined appropriately. Some-
times it pays to know that the algebraic and lattice operations represented
by matrices are the pointwise ones. The next result (whose easy proof is left
for the reader) clarifies the situation.

Theorem 1.24. Let {E;: i€ I} and {Fj: j € J} be two families of Riesz
spaces with each F; Dedekind complete. If S = [Sj;] and T = [T};] are order
bounded operators from X @ E; to X ® F}, then

(1) S+T =1[S;; +Tj) and NS = [ASj], and
(2) S\/T:[S]‘Z‘\/Tji] and S/\T:[Sji/\Tji]
hold in Ly(X @ E;, X & Fj).

Exercises

1. Let E be an Archimedean Riesz space and let A C R be nonempty and
bounded above. Show that for each x € E* the supremum of the set
Az = {ax: o€ A} exists and sup(Azx) = (sup 4)z.

2. Show that in a Riesz space x | y implies

(a) ax L By for all a, B € R, and
(b) |z +yl = || + [yl
Use the conclusion in (b) to establish that if in a Riesz space the
nonzero vectors x1,...,x, are pairwise disjoint, then xq,...,x, are lin-
early independent. [Hint: If |z| A |y| = 0, then

w4yl > ol = yl| = |z V |yl = |z Ayl

= |z Vyl+ 1zl Alyl = 2|+ |y| > |z +y] ]

3. In this exercise we ask you to complete the missing details in Exam-
ple 1.11. Let G be the lexicographic plane. (That is, we con-
sider G = R? as a Riesz space under the lexicographic ordering
(z1,22) > (y1,y2) whenever either x1 > y; or else 1 = y; and x5 > ys.)
Also, let ¢: R — R be an additive function that is not linear (i.e., not of
the form ¢(z) = cz).

Show that the mapping T: RT — G defined by

T(z) = (x,9(x))
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10.

11.

12.

is additive but that it cannot be extended to a positive operator from R
to G. Why does this not contradict Theorem 1.107

. Let F and F' be two Riesz spaces with F' Dedekind complete, and let 4

be a nonempty subset of Li,(E, F'). Show that sup.A exists in Ly, (F, F)
if and only if for each x € E* the set {(\/i_; T})z: Ti,...,T, € A} is
bounded above in F.

. Consider the positive operators S, T: L1[0,1] — L0, 1] defined by

S(f)=f emd T(f)= [/Olf@s)dx} 1,

where 1 is the constant function one. Show that S AT = 0.

. Let E and F be two Riesz spaces with F' Dedekind complete. Then for

each T € L,(E, F) and each z € ET show that:
THw) = sup{(Ty)*: 0<y<al.
T™(x) = sup{(Ty)”: 0<y<ux}.

. Let T: E — F be a positive operator between two Riesz spaces with F

Dedekind complete. If z,y € F, then show that:
(a) T(zVy) =max{Rx+ Sy: R,S€L(E,F) and R+S=T}.
(b) T(x Ay) =min{Rx+ Sy: R,S€L{(E,F)and R+S=T}.

. If 0 < p < 1, then show that the only positive operator from L,[0, 1] to

C0,1] is the zero operator.

. Consider the continuous function g: [0,1] — [0,1] defined by g(z) = =

ifo <z < % and g(z) = % if % < x < 1. Now define the operator
T:C[0,1] — C[0,1] by [Tfl(x) = f(9(z)) — f(3)-

Show that T is a regular operator whose modulus does not exist.
Let T: C[0,1] — C[0, 1] be the regular operator defined by

(T)(x) = f(sin) — f(cosa).
Show that Tt and 7~ both exist and that

[Tt fl(x) = f(sinz) and [T~ f](z) = f(cosz).

For each n > 2 fix a continuous function e, : [0,1] — [0, 1] such that:
(a) 0<e, <1
(b) e, =0 outside [5 + n%_l’ Lyl
(c) en(x) =1 for some z € [ + %ﬂ’
Now define the operator T: C[0,1] —

=
+

clo, 1T]L]l;y

Tf = nz;[/o f(z) sin(nmx) dw} [

Show that T is indeed an operator from C[0, 1] to C[0, 1], that T is a
regular operator, and that its modulus does not exist.

Prove Theorem 1.24.
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1.2. Extensions of Positive Operators

In this section we shall gather some basic extension theorems for operators,
and, in particular, for positive operators.

A function p: G — F, where G is a (real) vector space and F' is an
ordered vector space, is called sublinear whenever
(a) p(z +vy) < p(x)+p(y) for all z,y € G, and
(b) p(Ax) = Ap(z) for all z € G and all A > 0.
The next result is the most general version of the classical Hahn—Banach
extension theorem. This theorem plays a fundamental role in modern analy-

sis and without any doubt it will be of great importance to us here. It is
due to H. Hahn [74] and S. Banach [30].

Theorem 1.25 (Hahn-Banach). Let G be a (real) vector space, F' a Dede-
kind complete Riesz space, and let p: G — F be a sublinear function. If H is
a vector subspace of G and S: H — F' is an operator satisfying S(x) < p(x)
for all x € H, then there exists some operator T: G — F such that:

(1) T=S on H, i.e., T is a linear extension of S to all of G.

(2) T'(z) < p(z) holds for all x € G.

Proof. The critical step is to show that S has a linear extension satisfying
(2) on an arbitrary vector subspace generated by H and one extra vector. If
this is done, then an application of Zorn’s lemma guarantees the existence
of an extension of S to all of G with the desired properties.

To this end, let ¢ H, and let V = {y+)\x: y€ H and X € ]R}. If
T:V — Fis a linear extension of S, then

T(y+ Ax) = S(y) + \T'(x)

must hold true for all y € H and all A € R. Put z = T'(z). To complete the
proof, we must establish the existence of some z € F' such that

S(y) + Az < py + Az) (%)
holds for all y € H and A € R. For A > 0, (%) is equivalent to
S(y) + 2z <ply+x)
for all y € H, while for A\ < 0 the inequality (%) is equivalent to
Sy) —z<ply— =)

for all y € H. The last two inequalities certainly will be satisfied by a choice
of z for which

S(y) —ply — ) <z <plu+z) - S(u) (%)
holds for all y,u € H.
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To see that there exists some z € F satisfying (xx), start by observing
that for each y,u € H we have

Sw)+Sw) = Sy+u) <ply+u)=py—z+ (u+tz))
< ply—z)+plutz),
and so
S(y) —ply —z) < plu+x) — S(u)

holds for all y,uw € H. This inequality in conjunction with the Dedekind
completeness of F' guarantees that both suprema

s=sup{S(y)—ply—2z): ye€ H} and t=inf{pu+z)—S(u): ue H}

exist in F', and satisfy s < ¢t. Now any z € F satisfying s < z < ¢ (for
instance z = s) satisfies (%), and hence (x). This complete the proof of the
theorem. m

Recall that a vector subspace G of a Riesz space F is said to be a Riesz
subspace (or a vector sublattice) whenever G is closed under the lattice
operations of E, i.e., whenever for each pair x,y € G the vector z Vy (taken
in F) belongs to G.

As a first application of the Hahn—-Banach extension theorem we present
the following useful extension property of positive operators.

Theorem 1.26. Let T: E — F be a positive operator between two Riesz
spaces with F' Dedekind complete. Assume also that G is a Riesz subspace
of E and that S: G — F is an operator satisfying 0 < Sz < Tz for all
x € GT. Then S can be extended to a positive operator from E to F such
that 0 < S < T holds in L(E, F).

Proof. Define p: E — F by p(z) = T(2"), and note that p is sublinear
and satisfies S(z) < p(z) for all x € G. By Theorem 1.25 there exists a
linear extension of S to all of F (which we denote by S again) satisfying
S(z) < p(z) for all z € E. Now if z € E™, then

~S(@) = S(-a) < p(—2) = T((~a)*) = T(0) =0,
and so 0 < S(z) < p(x) = T(x) holds, as desired. =

The rest of the section is devoted to extension properties of positive
operators. The first result of this kind informs us that a positive operator
whose domain is a Riesz subspace extends to a positive operator if and only
if it is dominated by a monotone sublinear mapping. As usual, a mapping
f+ E — F between two ordered vector spaces is called monotone whenever
x <yin F implies f(z) < f(y) in F.
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Theorem 1.27. Let E and F be Riesz spaces with F Dedekind complete.
If G is a Riesz subspace of E and T: G — F is a positive operator, then the
following statements are equivalent.

(1) T extends to a positive operator from E to F.

(2) T extends to an order bounded operator from E to F.

(3) There exists a monotone sublinear mapping p: E — F satisfying
T(z) < p(x) forall z € G.

Proof. (1) = (2) Obvious.

(2) = (3) Let S € Ly(E, F) satisfy S(z) = T'(z) for all x € G. Then
the mapping p: F — F defined by p(z) = |S|(z") is monotone, sublinear
and satisfies

T(x) <T(x") = S(@") <|S|(2") = p(x)

for all z € G.

(3) = (1) Let p: E — F be a monotone sublinear mapping satisfying
T(z) < p(x) for all z € G. Then the formula ¢(z) = p(z") defines a
sublinear mapping from F to F such that

T(z) <T(2") < pla™) = q(2)
holds for all x € G. Thus, by the Hahn—-Banach Extension Theorem 1.25
there exists an extension R € L(E, F) of T satisfying R(z) < ¢(z) for all
x € E. In particular, if x € E™, then the relation
—R(z) = R(~2) < q(~2) = p((~2)") =p(0) =0
implies R(x) > 0. That is, R is a positive linear extension of 7" to all of E,
and the proof is finished. =

A subset A of a Riesz space is called solid whenever |z| < |y| and y € A
imply z € A. A solid vector subspace of a Riesz space is referred to as
an ideal. From the lattice identity x V y = %(1: +y + |z —yl), it follows
immediately that every ideal is a Riesz subspace.

The next result deals with restrictions of positive operators to ideals.

Theorem 1.28. If T: E — F is a positive operator between two Riesz
spaces with F Dedekind complete, then for every ideal A of E the formula

Ta(z) =sup{T(y): y€A and 0<y <z}, z€ET,
defines a positive operator from E to F. Moreover, we have:
() 0<Ty <T.
(b) Ta=T on A and Ty = 0 on A%
(¢) If B is another ideal with A C B, then T4 < T holds.
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Proof. Note first that

Ta(z) =sup{T(zAy): ye A"}
holds for all x € E™. According to Theorem 1.10 it suffices to show that T4
is additive on ET.

To this end, let z,y € ET. If z € AT, then the inequality
(x+y)ANz<zAz+yAz

implies that T'((x +y) Az) < T(x Az)+T(yAz) < Talz)+ Taly), and
hence
Ta(z +y) < Ta(z) + Taly) -
On the other hand, the inequality x Au+y Av < (z +y) A (u+ v) implies
Ta(x) +Taly) < Talz+y).
Therefore, Ta(x +y) = Ta(x) + Ta(y) holds, so that Ty is additive on ET.

Properties (1)—(3) are now easy consequences of the formula defining the
operator T4. ®

As mentioned before, if GG is a vector subspace of an ordered vector space
and F' is another ordered vector space, then it is standard to call an operator
T: G — F positive whenever 0 < z € G implies 0 < T'(z) € F.

Now consider a positive operator T: G — F, where G is a vector sub-
space of an ordered vector space F and F' is a Dedekind complete Riesz

space. We shall denote by £(T") the collection of all positive extensions of T’
to all of F/. That is,

E(T):={SeL(E,F): S>0and S=T on G}.

The set £(T) is always a convex subset of L(E, F), i.e. AS+(1-N)R € E(T)
holds for all S, R € £(T') and all 0 < XA < 1. The set £(7") might happen to
be empty. The next example presents such a case.

Example 1.29. Let £ = L,[0,1] with 0 < p < 1 and let G = L]0, 1].
Clearly, G C E and G is an ideal of E. (Here f > g means that f(z) > g(x)
holds for almost all x with respect to the Lebesgue measure.)

Now consider the operator T: G — R defined by

1
ﬂﬁz%ﬂﬂm-

We claim that T does not have a positive linear extension to all of E. To
see this, assume by way of contradiction that T is extendable to a positive
operator from E to R. In particular, this implies that if f € F is defined by

f(z) = 1, then the set of real numbers

D={T(g): geG and 0<g< f}



1.2. Extensions of Positive Operators 27

is bounded. on the other hand, if g, = fx(l71), then T'(g,) = Inn € D holds

for each n. Therefore, D must be unbounded, a contradiction. Consequently,
in this case we have £(T) =@. ®

A positive operator T: G — F (where G is a vector subspace of an
ordered vector space E) is said to have a smallest extension whenever
there exists some S € £(T') satisfying S < R for all R € £(T), in which case
S is called the smallest extension of T'. In other words, T" has a smallest
extension if and only if min £(T") exists in L(E, F).

It turns out that an extendable positive operator whose domain is an
ideal always has a smallest extension.

Theorem 1.30. Let E and F' be two Riesz spaces with F' Dedekind complete,
let A be an ideal of E, and let T: A — F be a positive operator. If E(T) # @,
then T' has a smallest extension. Moreover, if in this case S = min&(T),
then

S(z) = sup{Ty: yeA and 0 <y < a:}
holds for all x € ET.

Proof. Since T has (at least) one positive extension, the formula
Ta(x) :sup{T(y): yeAand 0 <y < a:}, reET,

defines a positive operator from E to F satisfying T4 = T on A, and so
Ty € E(T). (See the proof of Theorem 1.28.)

Now if S € &(T), then S = T holds on A, and hence T4y = S4 < S.
Therefore, T4 = min £(T) holds, as desired. m

For a positive operator T': E — F with F' Dedekind complete, Theo-
rem 1.30 implies that for each ideal A of F the positive operator T4 is the
smallest extension of the restriction of T' to A.

Among the important points of a convex set are its extreme points.
Recall that a vector e of a convex set C is said to be an extreme point of
C whenever the expression e = Az + (1 — \)y with z,y € Cand 0 < A < 1
implies x =y =e.

The extreme points of the convex set £(T") have been characterized by
Z. Lipecki, D. Plachky, and W. Thomsen [116] as follows.

Theorem 1.31 (Lipecki-Plachky-Thomsen). Let E and F be two Riesz
spaces with F a Dedekind complete. If G is a vector subspace of E and
T: G — F is a positive operator, then for an operator S € E(T) the following
statements are equivalent:

(1) S is an extreme point of E(T).
(2) For each x € E we have inf{S(lz —y|): y€ G} =0.
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Proof. (1) = (2) Let S be an extreme point of £(T"). Define the mapping
p: E — F for each x € E by

p(z) =inf{S(lz —y|): yeG}.

Clearly, p is a sublinear mapping that satisfies 0 < p(z) = p(—x) < S|z| for
all z € E, and p(y) = 0 for each y € G.

Next, we claim that p(z) = 0 holds for all x € E. To see this, assume by
way of contradiction that p(x) > 0 holds for some x € E. Define the operator
R: {Xx: X € R} — F by R(A\x) = Ap(z), and note that R(Az) < p(A\z)
holds. So, by the Hahn—Banach Extension Theorem 1.25, the operator R
has a linear extension to all of E (which we shall denote by R again) such
that R(z) < p(z) holds for all z € E; clearly, R # 0. It is easy to see that
|R(2)| < p(z) for all z € E, and so R(y) = 0 for all y € G. Since for each
z > 0 we have R(z) <p(z) < S(|z|]) = S(z) and

—R(z) = R(=2) <p(—2) < 5(| - 2[) = 5(2),

it easily follows that S — R > 0 and S + R > 0 both hold. Thus, S — R and
S + R both belong to £(T). Now the identity

S=iS-R)+i(S+R),

in conjunction with S — R # S and S + R # S, shows that S is not an
extreme point of £(T), a contradiction. Thus, p(z) = 0 holds for each
x € F, as desired.

(2) = (1) Let S satisfy (2) and assume that S = AQ + (1 — A\)R with
Q,R e &(T) and 0 < A < 1. Then for each z,y € E we have

Q(x) — Q)| < Qlz —y| = (55 — 52R) |z —y| < S|z —yl.

In particular, if z € F and y € G, then from S(y) = Q(y) = T(y) it follows
that

|S(z) = Q(2)] < |S(z) = )| +|Qy) - Q)| < (1+ 3) S|z —yl.

Taking into account our hypothesis, the last inequality yields S(z) = Q(x)
for each « € E, and this shows that S is an extreme point of £(T). =

Let us say that a vector subspace G of an ordered vector space E is
majorizing F whenever for each x € E there exists some y € G with z < y
(or, equivalently, if for each x € E there exists some y € G with y < x).

It is important to know that every positive operator whose domain is
a majorizing vector subspace and whose values are in a Dedekind complete
Riesz space always has a positive extension. This is a classical result due to
L. V. Kantorovich [90].
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Theorem 1.32 (Kantorovich). Let E and F be two ordered vector spaces
with F' o Dedekind complete Riesz space. If G is a majorizing vector subspace
of E and T: G — F is a positive operator, then T has a positive linear
extension to all of E.

Proof. Fix x € F and let y € G satisfy x < y. Since G is majorizing there
exists a vector v € G with v < z. Hence, u < y and the positivity of T’
implies T'(u) < T'(y) for all y € G with < y. In particular, it follows that
inf{T(y): y€G and z < y} exists in F for each z € E. Thus, a mapping
p: E — F can be defined via the formula

p(z) =inf{T(y): y€ G and z <y}.
Clearly, T'(z) = p(z) holds for each x € G and an easy argument shows that
p is also sublinear.
Now, by the Hahn—Banach Extension Theorem 1.25, the operator T" has
a linear extension S to all of E satisfying S(z) < p(z) for each z € E. If
z € ET, then —z < 0, and so from
—8(2) = 5(=2) < p(=2) <T(0) =0,

we see that S(z) > 0. This shows that S is a positive linear extension of T
toallof £. m

It is a remarkable fact that in case the domain of a positive operator T’
is a majorizing vector subspace, then the convex set £(T) is not merely non-
empty but it also has extreme points. This result is due to Z. Lipecki [115].

Theorem 1.33 (Lipecki). Let E and F be two Riesz spaces with F' Dedekind
complete. If G is a majorizing vector subspace of E and T: G — F is a
positive operator, then the nonempty convex set E(T') has an extreme point.

Proof. According to Theorem 1.31 we must establish the existence of some
S € E(T) satistying

inf{S(lz —yl): ye G} =0
for all z € F.

Start by considering pairs (H,S) where H is a vector subspace majoriz-
ing £ and S: H — F is a positive operator. For every such pair (H,S)
define p, : E — F' by

Pus(@) =inf{S(y): ye H and = <y}.

It should be clear that p,, ¢ is a sublinear mapping satisfying p, (y) = S(y)
for every y € H. In addition, if (Hj,S1) and (Hj, S2) satisfy Hy C Hs and
Sp = S1 on Hy, then p, o (z) <p, s () holds for all z € E.

Now let C be the collection of all pairs (H, S) such that:
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(1) H is a vector subspace of E with G C H (and so H majorizes E).
(2) S: H — F is a positive operator with S =T on G.
(3) inf{p, s(Jz —yl): y€ G} =0 holds in F for all = € H.

In view of (G,T) € C, the set C is nonempty. Moreover, if we define a
binary relation > on C by letting (Hs,S3) > (Hi,S1) whenever Hy O H;
and Sy = 57 on Hi, then > is an order relation on C. By a routine argument
we can verify that every chain of C has an upper bound in C. Therefore,
by Zorn’s lemma the collection C has a maximal element, say (M, R). The
rest of the proof is devoted to proving that M = E. (If this is done, then
R =p,, , must be the case, which by Theorem 1.31 shows that R must be

an extreme point of £(T).)

To this end, assume by way of contradiction that there exists some vector
x that does not belong to M. Consider H = {u+ Ax: uw € M and X\ € R},
and then define S: H — F by S(u + Ax) = R(u) + Ap,, »(z). Clearly,
M is a proper subspace of H, S = R holds on M, and S: H — F is a
positive operator. (For the positivity of S let u + Az > 0 with u € M. For
A > 0 the inequality z < —% implies p,, ,(7) > —R(%), and consequently
S(u+Az) = R(u) + Apy, p(z) > 0. The case A < 0 is similar, while the case
A = 0 is trivial.) Finally, we verify that (H,S) satisfies (3). First, observe
that by the sublinearity of p, ¢ the set

V={yeckE|l nf{p,s(ly—=2|): ze M} =0}
is a vector subspace of E satisfying M C V. Also, from
0 < inf{p,s(lz—z]): z€ M}
< inf{p,s(z—x): 2€ M and z <z}
inf{R(z) = p,, n(x): 2€ M and z < z}
inf{R(z): z€ M and = <z} —p,, »(z) =0,

we see that x € V, and hence H C V. Now for arbitrary u € H, z € M,
and v € G we have

Prs(lu=0l) < pys(lu—2z]) +pys(lv—2l)
< pus(lu—2l) +pug(lv—2l),
and so from (M,R) € C and u € H C V, it follows that
inf{p, s(lu—v]): veG}=0
holds for all v € H.
Thus, (H,S) € C. However, (H,S) > (M,R) and (H,S) # (M, R)

contradict the maximality of (M, R). Therefore, M = E must be true, as
required. m
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Exercises

1. Let E and F be two Riesz spaces with ' Dedekind complete, and let A
be an ideal of E. For each T' € L,(E, F) let R(T') denote the restriction
of T to A. Show that the positive operator R: Ly(E, F) — L,(A, F)
satisfies
R(SVT)=R(S)VR(T) and R(SAT)=R(S)AR(T)
for all S,T € L,(E, F)."
2. For two arbitrary solid sets A and B of a Riesz space show that:
(a) A+ B is a solid set.

(b) If 0 < ¢ € A+ B holds, then there exist 0 <a € Aand 0 < be B
with ¢ =a + 0.

3. Let T: E — F be a positive operator between two Riesz spaces with F'
Dedekind complete. If two ideals A and B of E satisfy A L B, then show
that:

(a) TAoNTg =0.
(b) The ideal A + B satisfies Tarp =Ta+Tp =Ta V T5.

4. As usual, {, denotes the Riesz space of all bounded real sequence, and
c the Riesz subspace of /., consisting of all convergent sequences. If
¢: ¢ — R is the positive operator defined by

o(x1,29,...) = lim x,,

n—oo

then show that ¢ has a positive linear extension to all of {.

1.3. Order Projections

In this section we shall study a special class of positive operators known as
order (or band) projections. Before starting our discussion, let us review a
few properties of order dense Riesz subspaces. Recall that a Riesz subspace
G of a Riesz space F is said to be order dense in E whenever for each
0<z€FE (ie,0<zand z # 0) there exists some y € G with 0 <y < z.
The following characterization of order dense Riesz subspaces in Archi-

medean Riesz spaces will be used freely in this book.

Theorem 1.34. A Riesz subspace G of an Archimedean Riesz space E is
order dense in E if and only if for each x € ET we have

{yEG: OSySm}Tw.

Proof. If Sup{y eG: 0<y< $} =z holds in E for each z € ET, then G
is clearly order dense in E. For the converse, assume that G is order dense

1 An operator between spaces of operators is referred to as a transformer. So,
the operator R is an example of a transformer.
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in £, and let x € ET. Assume by way of contradiction that some z € E
satisfies z < x and y < z for each y € G with 0 < y < z. Then, by the order
denseness of G in E, there exists some v € G with 0 < v < x — 2. From
0 < wu < z we see that u < z, and therefore 0 < 2u = u+u < (r—2)+2z = z.
By induction, 0 < nu < x holds for each n, contradicting the Archimedean
property of E. Thus, {y € G: 0 <y < :r:} T z holds in F, and the proof is
finished. m

Consider an order dense Riesz subspace G of a Riesz space E. It is
useful to know that the embedding of G into F preserves arbitrary suprema
and infima. The result (whose straightforward proof is left for the reader)
is stated next.

Theorem 1.35. Let G be either an ideal or an order dense Riesz subspace
of a Riesz space E, and let D C G satisfy D] . Then D | 0 holds in G if
and only if D | 0 holds in E.

Recall that a subset A of a Riesz space is called solid whenever |z| < |y|
and y € A imply x € A. A solid vector subspace is called an ideal. From
Theorem 1.13 it readily follows that if A and B are solid subsets of a Riesz
space, then their algebraic sum

A+ B = {a+b: a € A and bEB}

is likewise a solid set. In particular, the algebraic sum of two ideals also is
an ideal.

The next theorem describes the basic properties of order dense ideals.
Keep in mind that the disjoint complement of an arbitrary nonempty set of
a Riesz space is always an ideal.

Theorem 1.36. For an ideal A of a Riesz space E we have the following.

(1) The ideal A is order dense in E if and only if AY = {0}.
(2) The ideal A@® A is order dense in E.
(3) The ideal A is order dense in A%,

Proof. (1) Let A be order dense in E and let 2 € A, If 2 # 0 holds, then
there exists some y € A with 0 < y < |z|. This implies y € AN A4 = {0}, a
contradiction. Thus, A% = {0} holds.

For the converse, assume that A = {0} holds and let 0 < 2 € E. If
y Az = 0 holds for all y € A%, then x € AY = {0} also must be the case.
Thus, y A z > 0 must be true for some y € A™. But then y Az € A and
0 <y Az <z show that A is order dense in FE.
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(2) Ifz L A® Ad, then 2 L A and z L A9 both hold. Therefore,
r € AYn A4 = [0}. This shows that (A ® A)Y = {0}. By part (1) the
ideal A @ AY is order dense in E.

(3) This follows immediately from part (1). m

A net {z,} of a Riesz space is said to be order convergent to a vector x
(in symbols z,—2> x) whenever there exists another net {y,} with the same
index set satisfying y, | 0 and |z, — x| < y, for all indices « (abbreviated as
|za — x| < Yol 0). A subset A of a Riesz space is said to be order closed
whenever {z,} C A and x,—%> = imply z € A.

Lemma 1.37. A solid subset A of a Riesz space is order closed if and only
if {ra} C A and 0 < 2,1 x imply x € A.

Proof. Assume that a solid set A of a Riesz space has the stated property
and let a net {z,} C A satisfy x,—2> x. Pick a net {y,} with the same
index net satisfying y, | 0 and |z, — 2| < y, for each a. Now note that we
have (|z| — ya)™ < |z4| for each @ and 0 < (Jz| — yo)T T |z|, and from this
it follows that x € A. That is, A is order closed. m

An order closed ideal is referred to as a band. Thus, according to
Lemma 1.37 an ideal A is a band if and only if {z,} C Aand 0 < z, 1
imply z € A (or, equivalently, if and only if D C A" and D | x imply
x € A). In the early developments of Riesz spaces a band was called a
normal subspace (G. Birkhoff [36], S. Bochner and R. S. Phillips [39]),
while F. Riesz was calling a band a famille compléte.

Let A be a nonempty subset of a Riesz space . Then the ideal gen-

erated by A is the smallest (with respect to inclusion) ideal that includes
A. A moment’s thought reveals that this ideal is

n
Fa= {er; Ja1,...,20 € A and X € RT with |z| gAZyx,-\}.
i=1
The ideal generated by a vector x € E will be denoted by E,. By the
preceding discussion we have

E,={ye€E: 3Xx>0 with |y| < Azl|}.
Every ideal of the form F, is referred to as a principal ideal.

Similarly, the band generated by a set A is the smallest band that
includes the set A. Such a band always exists (since it is the intersection
of the family of all bands that include A, and FE is one of them.) Clearly,
the band generated by A coincides with the band generated by the ideal

generated by A. The band generated by a vector z is called the principal
band generated by x and is denoted by B,.
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The band generated by an ideal is described as follows.

Theorem 1.38. If A is an ideal of a Riesz space F, then the band generated
by A is precisely the vector subspace:

{zeE: I{za} C AT with 0 <zo7 |2]}.

In particular, every ideal is order dense in the band it generates.

Moreover, the principal band B, generated by a vector T is given by
By ={y€E: |y[Anz|T[|yl}.

Proof. Let B = {x € E: F{xa} C AT with 0 <41 |x]} Clearly, every
band containing A must include B. Thus, in order to establish our result it
is enough to show that B is a band.

To this end, let z,y € B. Pick two nets {z,} C AT and {yz} C A" with
0<z,7 |z] and 0 <y 7T |y|. From

|2+ Y[ A (@a +Ys) Tap [z +ylA (2] + [y]) = |z + Yl

and
|/\|xa T |)‘x‘ ,

we see that B is a vector subspace. Also, if |z| < |z| holds, then from
{lz2l Aza} € A and 0 < |z[ Aza T |2| A z| = |2], it follows that z € B.
Hence, B is an ideal. Finally, to see that B is a band, let {z,} C B satisfy
0<aalx Pt D={ye A: Ja with 0 <y < x,}. Then D C A" and
D T « hold. Therefore, x € B and so B is a band.

To establish the identity for B,, let y € B,. By the above, there exists
anet {z,} C E, with 0 < x, T |y|. Now given an index « there exists some
n with z, < n|z|, and so z, < |y| A n|z| < |y| holds. This easily implies
ly| An|x| T |y|, and our conclusion follows. m

From Theorem 1.8 it follows that A9 is always a band. It is important
to know that the band generated by a set A is precisely A%,

Theorem 1.39. The band generated by a nonempty subset A of an Archi-
medean Riesz space is precisely A (and hence if A is a band, then A = A%
holds).

Proof. We mentioned before that the band generated by A is the same as
the band generated by the ideal generated by A. Therefore, we can assume
that A is an ideal. By part (3) of Theorem 1.36 we know that A is order
dense in A%, and hence (by Theorem 1.34) for each x € A% there exists a
net {r,} C A with 0 < 2,1 |z|. This easily implies that A9 is the smallest
band including A. =
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A useful condition under which an ideal is necessarily a band is presented
next.

Theorem 1.40. Let A and B be two ideals in a Riesz space E such that
E = A& B. Then A and B are both bands satisfying A = BY and B = A4
(and hence A = A% and B = B both hold).

Proof. Note first that for each a € A and b € B we have
la| A || € An B = {0},
and so A L B. In particular, A C B9,

On the other hand, if z € B4, then write = a+bwitha € Aand b € B,
and note that b = x —a € BN BY = {0} implies 2 = a € A. Thus, B4 C A,
and so A = BY holds. This shows that A is a band. By the symmetry of
the situation B = A9 also holds. m

A band B in a Riesz space E that satisfies E = B @ BY is referred to
as a projection band. The next result characterizes the ideals that are
projection bands.

Theorem 1.41. For an ideal B in a Riesz space E the following statements
are equivalent.

(1) B is a projection band, i.c., E = B @® BY holds.

(2) For each x € E™ the supremum of the set BT N[0,x] exists in E
and belongs to B.

(3) There exists an ideal A of E such that E = B & A holds.

Proof. (1) = (2) Let x € ET. Choose the (unique) vectors 0 < y € B
and 0 < z € BY such that @ = y + 2. If u € BT satisfies u < = y + 2, then
it follows from 0 < (u —y)* <z € BYand (u —y)T € B that (u —y)* =
Thus, v < gy, and so y is an upper bound of the set BT N [0,z]. Since
y € BN[0,z], we see that y = sup{u € B": u<z} =supBnNI0,z] in E.

(2) = (3) Fix some z € ET, and let w = sup B N [0,z]. Clearly, u
belongs to B. Put y =2 —u >0. If 0 <w € B, then 0 <y Aw € B, and
moreover from 0 <u+yAw € B and

utyANw=(u+y)ANlut+w)=zA(u+w) <z,

it follows that u 4y A w < u. Hence, y Aw = 0 holds, and so y € BY. From
r = u+y we see that F = B ® B9, and therefore (3) holds with A = B9,

(3) = (1) This follows from Theorem 1.40. m

Not every band is a projection band, and a Riesz space in which every
band is a projection band is referred to as a Riesz space with the projection
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property. From the preceding theorem it should be clear that in a Dedekind
complete Riesz space every band is a projection band. This was proven
by F. Riesz [166] is one of his early fundamental papers on Riesz spaces.
Because it guarantees an abundance of order projections, we state it next
as a separate theorem.

Theorem 1.42 (F. Riesz). If B is a band in a Dedekind complete Riesz
space E, then E = B @® BY holds.

As usual, an operator P: V' — V on a vector space is called a projection
if P2 = P. If a projection P is defined on a Riesz space and P is also a
positive operator, then P will be referred to as a positive projection.

Now let B be a projection band in a Riesz space E. Thus, E = B @ B4
holds, and so every vector x € E has a unique decomposition x = x1 + x2,
where 1 € B and 2o € BY. Then it is easy to see that a projection
Pp: E — FE is defined via the formula

Pp(z) :==x1 .

Clearly, Pp is a positive projection. Any projection of the form Pg is called
an order projection (or a band projection). Thus, the order projections
are associated with the projection bands in a one-to-one fashion.

Theorem 1.43. If B is a projection band of a Riesz space E, then
Pp(z)=sup{ye B: 0<y<az}=supBn|0,xz]
holds for all x € E.

Proof. Let x € ET. Then (by Theorem 1.41) u = sup{y €B: 0<y< :L‘}
exists and belongs to B. We claim that v = Pp(x).

To see this, write x = 21 + 22 with 0 < 21 € Band 0 < x5 € Bd, and
note that 0 < z1 < z implies 0 < 1 < wu. Thus, 0 <u—2x1 < x — 1 = T9,
and hence u — 71 € BY, Since u — 21 € B and BN BY = {0}, we see that
u = x1, as claimed. =

Among projections the order projections are characterized as follows.

Theorem 1.44. For an operator T: E — E on a Riesz space the following
statements are equivalent.

(1) T is an order projection.
(2) T is a projection satisfying 0 < T < I (where, of course, I is the
identity operator on E).

(3) T and I — T have disjoint ranges, i.e., Tx L y — Ty holds for all
T,y € L.
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Proof. (1) = (2) Obvious.

(2) = (3) Let x,y € ET. Put 2 = Tax A (I — T)y. From the inequality
0<2z<(I—T)yit follows that 0 < Tz < T(I —T)y = (T — T?)y = 0, and
so Tz = 0. Similarly, (I —T)z =0, and hence z = (I —T")z+ Tz = 0 holds.
This shows that 1" and I — T have disjoint ranges.

(3) = (1) Let A and B be the ideals generated by the ranges of T" and
I — T, respectively. By our hypothesis it follows that A 1 B, and from
x =Tx+ (I —T)x we see that E = A® B. But then, by Theorem 1.40 both
A and B are projection bands of E. Now the identity

Pyx —Tx = Pyx — PyTx = Py(x —Tx) =0

shows that T' = P4 holds. Thus, T is an order projection, and the proof is
finished. m

A positive projection need not be an order projection. For instance,
consider the operator T': L]0, 1] — L]0, 1] defined by

()= [ s@a] 1,

where 1 denotes the constant function one. Clearly, 0 < T = T? holds, and
its is not difficult to see that T' is not an order projection.

The basic properties of order projections are summarized in the next
theorem.

Theorem 1.45. If A and B are projection bands in a Riesz space E, then
Ad AN B, and A+ B are likewise projection bands. Moreover, we have:

(1) Pyja=1— Py.
(2) Panp = PAPp = PpPjy.
(3) Payp = Ps+ Pp — PsP3.

Proof. (1) From £ = A @ A4 it follows that A9 = A holds (see Theo-
rem 1.40), and so A? is a projection band. The identity Pya = I — Py
should be obvious.

(2) To see that AN B is a projection band note first that the identity
BnN0,z] = [0, Pgz] implies AN BN0,z] = AN |0, Pgz] for each x € E7.
Consequently,

PyPpx =sup AN [0, Pgz] =sup AN BNI0,x]

holds for each € ET, which (by Theorem 1.41) shows that AN B is a
projection band and that P4Pp = Panp holds. Similarly, P P4 = Panp.
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(3) Assume at the beginning that the two projection bands A and B
satisfy A L B. Let x € ET. If 0 < a+b € A+ B satisfies a + b < x, then
clearly a € AN[0,z] and b€ BN[0,z], and so a+b < Pyx + Ppx € A+ B
holds. This shows that

sup(A+ B)N[0,z] = Pax+ Ppr € A+ B,
and hence by Theorem 1.41 the ideal A + B is a projection band. Also,
Py,p = P4y + Pp holds.
For the general case observe that A+ B = (AN BY) @ B. Now using
the preceding case, we get
PA+B = P(Ade)@B = PAde + Pp = PAPBd + Pp
= Ps(I —P)+ Pp=Py— PsPp+ P
= Pa+ Pp— Pans,

and the proof is finished. m

An immediate consequence of statement (2) of the preceding theorem is
that two arbitrary order projections mutually commute.

A useful comparison property of order projections is described next.

Theorem 1.46. If A and B are projection bands in a Riesz space, then the
following statements are equivalent.

(1) AC B.
(2) PaPp = PpPy = Py4.
(3) Py < Pg.

Proof. (1) = (2) Let A C B. Then from Theorem 1.45 it follows that
PaPp = PpPy = Panp = P4 .

(2) = (3) For each 0 < = we have Pyx = PpPsx < Ppx, and so
P4 < Pgp holds.

(3) = (1) If 0 < = € A, then it follows from 0 <z = Pyx < Pgx € B
that x € B. Therefore, A C B holds, as required. =

A vector z in a Riesz space F is said to be a projection vector whenever
the principal band B, generated by = (i.e., By = {y € E: [y| An|z| T |y|})
is a projection band. If every vector in a Riesz space is a projection vector,
then the Riesz space is said to have the principal projection property.
For a projection vector & we shall write P, for the order projection onto the
band B,.
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Theorem 1.47. A wvector x in a Riesz space is a projection vector if and
only if sup{y Anl|z|: n € N} exists for each y > 0. In this case

P,(y) = sup{y An|z|: neN}
holds for all y > 0.

Proof. Let y > 0. We claim that the sets B,N[0,y] and {yAn|z|: n € N}
have the same upper bounds. To see this, note first that

{y An|z]: ne N} C B, N[0,y]

holds. Now let y An|z| < u for all n. If z € B;N[0,y], then by Theorem 1.38
we have z An|z| T z. In view of z A n|z| < y An|z| < u, we see that z < u,
and so the two sets have the same upper bounds. Now to finish the proof
invoke Theorems 1.41 and 1.43. =

From the preceding theorem it follows immediately that in a Dedekind
o-complete Riesz space every principal band is a projection band. Ifz,y>0
are projection vectors in a Riesz space, then note that the formulas of The-
orem 1.45 take the form

Paz/\y:PxPy:PyPI and Px+y:Pz+Py_Px/\y-

A vector e > 0 in a Riesz space E is said to be a weak order unit
whenever the band generated by e satisfies B, = F (or, equivalently, when-
ever for each z € ET we have z Ane | x). Clearly, every vector 0 < z € £
is a weak order unit in the band it generates. Also, note that a vector e > 0
in an Archimedean Riesz space is a weak order unit if and only if z 1 e
implies x = 0.

Projection vectors satisfy the following useful properties.
Theorem 1.48. In a Riesz space E the following statements hold:

(1) Ifu, v, and w are projection vectors satisfying 0 < w < v < u, then
for each x € E we have (P, — P,z L (P, — Py)x.

(2) If 0 < un T w holds in E with u and all the u, projection vectors,
then P, (z) 1 Py(z) holds for each x € E™T.

Proof. (1) By Theorem 1.46 we have P, < P, < P, and so if x € F, then

0 < |(Pu—Po)z|A|(Py— Py)z|
< (Py— R)lz| A (Py — Py)lx|
< [Pulz| = Py(Pulz|)] A Py(Pulz]) =0.

(2) Let x € ET. Clearly, P,,(z) 1< Py(z). Thus, P,(x) is an upper
bound for the net {P,_ (z)}, and we claim it is the least upper bound.
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To see this, assume P, (z) < y for all a. Hence, x A nu, < y holds for
all @ and n. Consequently, u, T v implies x Anu < y for all n, and therefore
P,(z) = sup{z Anu: n € N} <y. Hence, P,(z) is the least upper bound
of {P,,(z)}, and thus P, (z) T Py(z). =

Let e be a positive vector of a Riesz space E. A vector x € ET is said
to be a component of e whenever z A (e — z) = 0. The collection of all
components of e will be denoted by Ce, i.e.,

Coi={zeE": zA(e—z)=0}.
Clearly, © € C. implies e — x € C.. Also, Pge € C. for each projection
band B.

Under the partial ordering induced by E, the set of components C, is
a Boolean algebra,? consisting precisely of the extreme points of the order
interval [0, e]. The details follow.

Theorem 1.49. For a positive vector e in a Riesz space E we have:
(1) If z,y € Cc and x <y holds, then y —x € Ce.

(2) If x1,29,y1,y2 € C. satisfy the inequalities ©1 < x9 < y1 < Yo,
then xo —x1 L yos —y1.

(3) If x,y € Cg, then x Vy and x Ay both belong to Ce (and so C. is a
Boolean algebra with smallest element 0 and largest element e).

(4) If E is Dedekind complete, then for every non-empty subset C' of
Ce the elements sup C' and inf C' both belong to C. (and so in this
case C. 1is a Dedekind complete Boolean algebra).

(5) The set of components C. of e is precisely the set of all extreme
points of the conver set [0,e].>

Proof. (1) It follows immediately from the inequalities

0 < (-—2)Ale—(y—2)]=@W-2)A[le—y) +a]
(y—a)A(e—y)+y—z) A
yANle—y)+(e—z)Az=0+0=0.

IA A

(2) Note that 0 < (w2 — 1) A(y2 —y1) <y1 A(e—y1) =0.

2Recall that a Boolean algebra B is a distributive lattice with smallest and
largest elements that is complemented. That is, B is a partially ordered set that
is a distributive lattice with a smallest element 0 and a largest element e such
that for each a € B there exists a (necessarily unique) element o’ € B (called the
complement of a) satisfying a Aa’ = 0 and a Va' = e. A Boolean algebra B is
Dedekind complete if every nonempty subset of B has a supremum.

3Recall that a vector u in a convex set C' is said to be an extreme point of C
if it follows from u = Av + (1 — AN)w with v,w € C and 0 < A < 1 that v = w = u.
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(3) Let ,y € Ce. Then, using the distributive laws, we see that

(@Vy)Ale—aVy) = (@Vy)Alle—z)Ale—y)]
= [zA(e—2)A(e—y)]VI]yA(e—z)A(e—1y)]
= 0v0=0,
and
@Ay Ae—any) = (@Ay)A[le—2)V(e—y)]
= [zAyn(e—2)]V[zAyA(e—y)]
= 0v0=0.

(4) Now assume that E is Dedekind complete and let C' be a nonempty
set of components of e. Put v = supC and v = inf C. Then, using the
infinite distributive laws, we get

0<uA(e—u) = [supC]A(e—u)=sup{cA(e—u): ceC}
< sup{cA(e—c): c€eC}=0.

Similarly, we have

0<vA(e—v) = =vA(e—infC)=vAsup{e—c: ceC}
= sup{vA(e—c): ceC}
< sup{cA(e—¢): c€eC}=0.

(5) Assume first that an element = € [0, e] is an extreme point of [0, e].
Let y =2 A (e —z) > 0. We must show that y = 0. Clearly, 0 <z —y <e
and 0 < 2+y < e, and from the convex combination = = J(z—y)+3(z+y)
we get © —y =x. So y = 0, as desired.

For the converse, assume that v € C, and let v = Az + (1 — \)y, where
z,y € [0,e] and 0 < A < 1. From vA(e—v) = 0, it follows that zA(e—v) = 0,
and so from part (1) of Lemma 1.4 we get

r=xNe=zAN[(v+(e—v)]<zAv+zA(e—v)=xAv<wv.
Similarly, y < v. Now if either x < v or y < v were true, then
v=XAx+(1-Ny<w+({1-Nv=v

also would be true, which is impossible. Hence x = y = v holds, and so v
is an extreme point of [0, e]. This completes the proof of the theorem. m

When E has the principal projection property, Y. A. Abramovich [1]
has described the lattice operations of £y,(E, F') in terms of components as
follows.
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Theorem 1.50 (Abramovich). If a Riesz space E has the principal projec-
tion property and F' is a Dedekind complete Riesz space, then for each pair
S, T € L,(E,F) and each x € E* we have:
[SVT](z) = sup{Sy)+T(2): yAz=0 and y+z==x}.
[SAT|(z) = inf{S(y)+T(2): yAz=0 and y+z==a}.

Proof. Notice that the first formula follows from the second by using the
identity SVT = —[(—=S)A(=T)]. Also, if the second formula is true for the
special case S AT = 0, then it is true in general. This claim follows easily
from the identity (S—SAT)A(T'—=S AT) = 0. To complete the proof,
assume that SAT =0 in L,(E, F). Fix z € L™ and put

u=if{S(y) +T(x—-y): yA(x—y)=0}.
We must show that u = 0.

To this end, fix any 0 < y € ET satisfy 0 < y < z. Let P denote
the order projection of E onto the band generated by (2y —x)" and put

z = P(z). From z < 2y + (x—2y)" and (z—2y)" A 2y—2)T =0, it
follows that P(z) < 2P(y) + P((z —2y)") = 2P(y) < 2y. Therefore,
z<2y. (%)

Also, from (2y —xz)" < (2z — )T =z we see that
2y < (2y—2)" = P((2y—2)") < P(x) = 2,
and consequently
x—z<2z—y). (%)
Now combining (%) and (%), we get
0<u<S()+T(z—2) <2[S(y) +T(z—y)], (% % *)

for all elements y € E+ with 0 < y < z. Taking into consideration that
(according to Theorem 1.18) we have inf{S(y)+T(z—y): 0 <y <z} =0,
it follows from (x x x) that w = 0, and the proof is finished. m

It should be noted that Theorem 1.50 is false without assuming that FE
has the principal projection property. For instance, let £ = C|0,1], F =R,
and let S,T: E — F be defined by S(f) = f(0) and T'(f) = f(1). Then
S AT = 0 holds, while

inf{S(f)+T(g9): fAg=0and f+g=1}
=inf{S(f/)+T(1—f): f=0o0r f=1}=1.

When F has the principal projection property, the lattice operations of
Ly,(E, F) also can be expressed in terms of directed sets involving compo-
nents as follows.
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Theorem 1.51. Assume that E has the principal projection property and
that F is Dedekind complete. Then for all S,T € Ly(E,F) and x € ET we
have:

(1) {ZS(J:‘Z) VT(x;): i ANxj =0 fori#j and sz :3:} T[SV T](x).

i=1 i=1

(2) {ZS(&:Z) NT(z;): i Axj =0 fori#j and Zajz = :1:} LIS ATI](x).
i=1 =1

(3) {Z|T(SE2)| riNxj =0 fori#j and le = ﬂ:} 11T ().
i=1

=1

Proof. Since (2) and (3) follow from (1) by using the usual lattice identities
SAT = —[(=S)V(=T)] and |T| = TV (—T), we prove only the first formula.
Put

D:{Zn:S(:ri)\/T(:ci): xi Nxj =0 for i # j and zn:xi:x},

i=1 i=1

where x € E™ is fixed, and note that sup D < [SVT|(z) holds in F. On the
other hand, if y, 2z € ET satisfy y A 2 = 0 and y + z = x, then the relation

S(y)+T(2) <Sy)VT(y)+5()vVT(z) €D,

in conjunction with Theorem 1.50, shows that sup D = [S V T(x) holds.
Therefore, what remains to be shown is that D is directed upward.

To this end, let {x1,...,2,} and {y1,...,ym} be two subsets of ET each
of which is pairwise disjoint such that > 31", ; = 377", y; = . Then note
that the finite set {x; Ay;: ¢ =1,...,n;j =1,...,m} is pairwise disjoint
and

n m n m n n
Zinij :in/\ [Zy]} :in/\aﬁ:in:x.
i=1 j=1 i=1 j=1 i=1 i=1

In addition, we have

zn: S(xi) VT (x;) = Zn: S(:cl' N zn:yj) v T(fﬂi A i%)
i=1 i=1 j=1 J=1
= an[ Y S(%iAQj)}V[iT(xiij)}

i=1 j=1

o
M= 5

S(wz A yj) V T(xi A yj) ,
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and, similarly,

S S VT(y) <30 S Ayy) V(i Ay).

j=1 i=1 j=1

Therefore, D 1 [SV T|(z) holds. m

The final result of this section deals with retracts of Riesz spaces. Let
us say that a Riesz subspace G of a Riesz space E is a retract (or that E is
retractable on GG) whenever there exists a positive projection P: E — E
whose range is G.

Theorem 1.52. For a Riesz subspace G of a Riesz space E we have the
following:

(1) If G is a retract of E and E is Dedekind complete, then G is a
Dedekind complete Riesz space in its own right.

(2) If G is Dedekind complete in its own right and G magorizes E, then
G is a retract of E.

Proof. (1) Let P: E — E be a positive projection whose range is the Riesz
subspace G, and let 0 < z,T< z in G. Then there exists some y € F with
0<z,Ty<zin E, and so 0 < xo, = Pz, < Py holds in GG for each a. On
the other hand, if for some z € G we have 0 < z,, < z for all o, then y < z,
and hence Py < Pz = z. In other words, 0 < z, T Py holds in G, which
proves that G is a Dedekind complete Riesz space.

(2) Apply Theorem 1.32 to the identity operator I: G — G. =

Exercises

1. For two nets {z,} and {ys} in a Riesz space satisfying z,-2— z and
yg—2— y establish the following properties.
(a) If 42> u, then u = = (and so the order limits whenever they exist
are uniquely determined).

|[Ta|-2= |z].

TaVyg—2= xzVy and T4 Ayg-2= T AY.
(Ta —yp) T (2 —y)* .

(f) If 2, < z holds for all a > «ap, then < z.

2. Show that the intersection of two order dense ideals is also an order dense
ideal.

3. Let 0 <y <z < e hold in a Riesz space. If y is a component of z and x
is a component of e, then show that y is a component of e.
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4. If 1 denotes the constant function one on [0, 1], then compute C; in:
(a) C[0,1];  (b) L1[0,1];  (c) Leo[0,1].

5. Show that in an Archimedean Riesz space a vector e > 0 is a weak order
unit if and only if = L e implies x = 0.

6. If E has the principal projection property, then show that P+ (z) = o™
holds for all z € FE.

7. Let E be a Riesz space satisfying the principal projection property, let
0 <y <z, and let € € R. If P denotes the order projection onto the band
generated by (y — ex)™, then show that eP(z) < y holds.

8. If A and B are two projection bands in a Riesz space E, then show that:

(a) Panp(z) = Pa(z) A Pg(z) holds for all z € ET.
(b) Payp(x) = Pa(x)V Pg(z) holds for all z € E*.
(¢) Payp = Ps+ Pp holds if and only if A 1 B.

9. If P and @ are order projections on a Riesz space E, then show that

P(x) AQ(y) = PQ(x Ny)
for all x,y € ET.

10. For an order projection P on a Riesz space E establish the following;:
(a) |Px| = P(]z|) holds for all x € E.
(b) If D is a nonempty subset of E for which sup D exists in E, then
sup P(D) exists in F and sup P(D) = P(sup D).
11. Let F and F' be two Riesz spaces with F' Dedekind complete. Show that:
(a) If P is an order projection on F and @ is an order projection on F,
then the operator (transformer) 7 +— QTP is an order projection
on ,Cb (E, F)
(b) If Py, Py are order projections on E and @1, Q2 are order projections
on F', then

(Q1TP1) AN (Q2SP2) = Q1Q2(T AN S)PL Py

holds in £, (E, F) for all S,T € L (E, F).

12. Let F and F' be two Riesz spaces with F' Dedekind complete. Show that:
(a) If P is an order projection on E, then |[TP| = |T|P holds for all
TeLy (E, F)
(b) If @ is an order projection on F| then |QT| = Q|T| holds for all
Te ,Cb(E, F)

1.4. Order Continuous Operators

In this section the basic properties of order continuous operators will be
studied. Our discussion starts with their definition introduced by T. Oga-
sawara around 1940; see the work of M. Nakamura [146]. Recall that a
net {x,} in a Riesz space is order convergent to some vector z, denoted
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To—2> x, whenever there exists another net {y,} with the same index set
satisfying |24 — 2| < yo | 0.

Definition 1.53. An operator T: E — F between two Riesz spaces is said
to be:

(a) Order continuous, if vo,—2~ 0 in E implies Tz, 0 in F.

(b) o-order continuous, if r,—%~ 0 in E implies Tx,—2> 0 in F.

It is useful to note that a positive operator T: F — F between two
Riesz spaces is order continuous if and only if z, | 0 in E implies Tz, | 0
in F' (and also if and only if 0 < z, 1 = in E implies Tz, T Tx in F.) In
the terminology of directed sets a positive operator T': F — F is, of course,
order continuous if and only if D | 0 in F implies T'(D) | 0 in F. Similar
observations hold true for positive og-order continuous operators.

Lemma 1.54. FEvery order continuous operator is order bounded.

Proof. Let T: E — F be an order continuous operator and let x € ET. If
we consider the order interval [0, z] as a net {z,}, where z, = « for each
a € [0,z], then z, | 0. So, by the order continuity of 7', there exists a net
{ya} of F with the same index [0, z] such that |Tx| < y, | 0. Consequently,
if a € [0, z], then we have |Ta| = |Tx,| < Yo < Yz, and this shows that
T0,z] is an order bounded subset of F'. m

A o-order continuous operator need not be order continuous, as the next
example shows.

Example 1.55. Let E be the vector space of all Lebesgue integrable real-
valued functions defined on [0,1]. Note that two functions that differ at
one point are considered to be different. Under the pointwise ordering (i.e.,
f > g means f(x) > g(z) for all x € [0,1]), E is a Riesz space—in fact, it is
a function space. Also, note that f, T f holds in F if and only if fo(z) T f(z)
holds in R for all z € [0, 1].

Now define the operator T: £ — R by

1
ﬂﬁz%ﬂww-

Clearly, T is a positive operator, and from the Lebesgue dominated conver-
gence theorem it easily follows that T is o-order continuous. However, T  is
not order continuous.

To see this, note first that if F denotes the collection of all finite subsets
of [0,1], then the net {xo: « € F} C E (where x, is the characteristic
function of «) satisfies x 1 1 (=the constant function one). On the other
hand, observe that T(xo) =04 T(1)=1. =
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The order continuous operators have a number of nice characterizations.

Theorem 1.56. For an order bounded operator T: E — F between two
Riesz spaces with F' Dedekind complete, the following statements are equiv-
alent.

(1) T is order continuous.

(2) If £ | 0 holds in E, then Txq—%> 0 holds in F.

(3) If zo | 0 holds in E, then inf{|Txzq|} =0 in F.
(4) T and T~ are both order continuous.
()

4

5) |T| is order continuous.

Proof. (1) = (2) and (2) = (3) are obvious.

(3) = (4) It is enough to show that 7" is order continuous. To this
end, let o] 0in E. Let TTx, | 2 > 0 in F. We have to show that z = 0.
Fix some index 8 and put z = 4.

Now for each 0 < y < z and each a > 3 we have
0<y—yANzqa=yANx—yAxq <2 — Ty,
and consequently
Ty) —TyANze) =Ty —yAxe) <T (x—24) =T 2 — T 24,
from which it follows that
0§2§T+:Ea§T+aj+|T(y/\xa)‘—Ty (%)

holds for all = (8 and all 0 < y < x. Now since for each fixed vector
0 <y <z we have y Azql,, 4 0, it then follows from our hypothesis that
inforg{|T(y Aza)|} =0, and hence from (x) we see that 0 < z < Ttz — Ty
holds for all 0 < y < z. In view of Tz = sup{Ty: 0<y< a;}, the latter
inequality yields z = 0, as desired.

(4) = (5) The implication follows from the identity |T| =T +T".

(5) = (1) The implication follows easily from the lattice inequality
Tz| < |T|(|z]). =

The reader can formulate by himself the analogue of Theorem 1.56 for
o-order continuous operators.

The collection of all order continuous operators of Ly,(E, F') will be de-
noted by L, (E, F); the subscript n is justified by the fact that the order
continuous operators are also known as normal operators. That is,

Lo(E,F):={T € L,(E,F): T is order continuous} .
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Similarly, £.(E, F') will denote the collection of all order bounded operators
from E to F that are o-order continuous. That is,

L(E,F):={T € Ly(E,F): T is o-order continuous} .

Clearly, £,(E, F) and L.(E, F') are both vector subspaces of Ly,(E, F),
and moreover L£,(E, F) C L.(E, F) holds. When F' is Dedekind complete
T. Ogasawara [156] has shown that both £,(E, F') and L.(E, F') are bands
of Ly(E, F'). The details follow.

Theorem 1.57 (Ogasawara). If E and F' are Riesz spaces with F' Dedekind
complete, then L,(E, F) and L.(E, F) are both bands of Ly(E,F).

Proof. We shall establish that £,(E,F) is a band of £,,(E,F). That
L.(E,F) is a band can be proven in a similar manner.

Note first that if |S| < |T| holds in Ly (E, F) with T' € L,(E, F), then
from Theorem 1.56 it follows that S € L,(E, F). That is, L,(E, F) is an
ideal of Ly(E, F).

To see that the ideal £, (E, F) is a band, let 0 < T\ T T in Ly(E, F)
with {Th} C L,(E, F), and let 0 < 2, 1 = in E. Then for each fixed index
A we have

0<T(x—xq) <(T—-T\)(z)+To(z—x4),
and x — 24| 0, in conjunction with Ty € L, (FE, F), implies

0< igf{T(a: —3q)} < (T —Th) ()

for all A. From T — T) | 0 we see that infa{T(x — a:a)} = 0, and hence
T(xq) T T(x). Thus, T € L,(E, F), and the proof is finished. m

Now consider two Riesz spaces E and F' with F' Dedekind complete. The
band of all operators in Ly (F, F') that are disjoint from L.(E, F) will be
denoted by L(E, F), i.e., Ls(E, F) := £LY(E, F), and its nonzero members
will be referred to as singular operators. Since Ly,(F, F) is a Dedekind
complete Riesz space (see Theorem 1.18), it follows from Theorem 1.42 that
L.(E,F) is a projection band, and so

Lyw(E,F)=L(E,F)® LJ(E, F)
holds. In particular, each operator T' € Ly (F, F') has a unique decomposi-
tion T'= T, + Ts, where T, € L.(E, F) and Ty € Ls(F, F'). The operator T,

is called the o-order continuous component of 7T, and 7T is called the
singular component of 7. Similarly,

£b<E’F) :ﬁn(EvF)@ﬁa(E7F)7
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where L, (E, F) := L3(E, F). Thus, every operator T' € L,(E, F) also has a
unique decomposition T' = T,,+T,, where Ty, € L,(E, F) and T, € L,(E, F).
The operator T}, is called the order continuous component of 7T'.

The next examples shows that L.(E, F) = {0} is possible.
Example 1.58. For each 1 < p < co we have
‘CC(C[Ov 1]a LP[O’ 1]) = {0} .
That is, the zero operator is the only o-order continuous positive operator
from C10,1] to L,[0,1].
To establish this, we need to show first that the only positive o-order

continuous operator from C|0, 1] to R is the zero operator. To this end, let
¢: C[0,1] — R be a positive g-order continuous operator.

Let {r1,72,...} be an enumeration of all rational numbers of [0,1]. For
each pair m,n € N choose some z,,, € C[0, 1] such that:

(a) 0 < xpmp(t) <1 forall tel0,1].

(b) () =1.

(€) Tmn(t) =0 for all t € [0,1] with |t — ry| > 5
Put ymn = \/?:1 ZTm,i, and note that for each fixed m we have y,, T, in
C10,1]. In view of Y n(r) = 1, it follows that ¥, 1, 1 (=the constant

function one). Since ¢ is a positive o-order continuous operator, we see that
®(Ym.n) T, #(1) holds in R for each fixed m.

Put € > 0. For each m choose some n,, € N with ¢(1) — ¢(Ym,n,.) < g€,
and then put z, = AJ»_| Ymmn,. Clearly, z, | holds in C[0,1], and since
each set {t € [0,1]: ymn(t) > 0} has Lebesgue measure less that &, it
follows that z, | 0. Now the inequalities

0 < 0(1) ~d(zn) = 61— 20) = 6( \/ (1= mn) )

m=1

< o(3 (1 =wman)) = 3 000 = ) <

m=1

in conjunction with ¢(z,) | 0, imply 0 < ¢(1) < € for all € > 0. Therefore,
(1) =0, and from this we see that ¢ = 0.

Now let T': C0,1] — Ly[0, 1] be a positive o-order continuous operator.
Then for each fixed 0 < g € L,[0, 1], where % + % = 1, the positive operator
¥: C[0,1] — R defined by

1
B(f) = /0 o(t)[TF(t)] dt
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is o-order continuous. Hence, by the previous case fol g(t)[Tf(t)]dt =0 for
all g € Lg[0,1] and all f € C[0,1]. The latter easily implies T' = 0, as
claimed. =

If  and y are vectors in a Riesz space and € is any real number, then
from the identity = —y = (1 — €)x + (ex — y) we see that

r—y<(1—-ez+(ex—y)".

This simple inequality is useful in many contexts and was introduced by
T. And6 [125, Note XIV]. In the sequel it will be referred to as Andé’s
inequality.

The o-order continuous and order continuous components of a positive
operator are described by formulas as follows.

Theorem 1.59. Let E and F' be two Riesz spaces with F' Dedekind complete.
If T: E — F is a positive operator, then

(1) Te(z) = inf{supT(z,): 0<az,Tx}, and
(2) Th(z) = inf{supT(zq): 0< 2o 2}
hold for each z € E+.4

Proof. We prove the formula for 7}, and leave the identical arguments for
T to the reader.

For each positive operator S: E — F define S*: E* — FT by
S5*(z) = inf{sup S(zs): 0 <zl a}, z€ ET.

Clearly, 0 < S*(z) < S(z) holds for all z € E™, and S*(z) = S(z) whenever
S € Ly(E, F). Moreover, it is not difficult to see that S* is additive on ET,
and hence (by Theorem 1.10), S* extends to a positive operator from F to
F. On the other hand, it is easy to see that S +— S*, from ﬁg(E, F) to
E{f(E,F), is likewise additive, i.e., (S1 + S2)* = ST + S35 holds, and hence
S +— S* defines a positive operator from Ly(E, F') to L,(E, F'). From the
inequality 0 < §* < S we also see that S — S* is order continuous, i.e.,
Sal 0in Ly(E, F) implies S | 0.

4These formulas have an interesting history. When F = R , the formula for
T. is due to W. A. J. Luxemburg and A. C. Zaanen [130, Note VI, Theorem 20.4,
p. 663], and for the same case, the formula for T;, is due to W. A. J. Luxem-
burg [125]. When £, (F, R) separates the points of F', the formulas were established
by C. D. Aliprantis [6]. In 1975 A. R. Schep announced the validity of the formulas
in the general setting and later published his proof in [176]. An elementary proof
for the T, formula also was obtained by P. van Eldik in [59]. The proof presented
here is due to the authors [12].
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Now let T: E — F be a fixed positive operator. It is enough to show
that T is order continuous. If this is done, then the inequality 7% < T
implies T* = (T*), < Ty, and since T;, < T* is trivially true, we see that
T, =T*. To thisend, let 0 < y) 1 y in E. We must show that T*(y—yy) | 0.

Fix 0 < e < 1, and let T denote the operator defined in Theorem 1.28
that agrees with T’ on the ideal generated by (ey — yx)" and vanishes on
(ey —yx)~. Clearly, T > T\ |> 0, and Tx(yx — ey)™ = 0 holds for all \. Let
Tyl Rin L,(E,F). From 0 < (yx —ey)T 1 (1 —€)y and R(yy —ey)t =0
for each A, we see that R*(y) = 0. From Andd’s inequality

0<y—m<(l—e+(e—y)",

it follows that

0< Ty —un) < (L= )T (y) + T"(ey —ya)" - (t)
Now since 0 < x < (ey — yA)" implies T'(z) = T\(z), we see that
T(ey —yn)" = inf{supT(wa): 0<zal (ey—uyn)"}
= inf{supTh(za): 0<zal (ey —ya)"}
= Tx(ey —yn) " < TX(y),

and so, substituting into (1), we obtain

0<T"(y—yx) <1 —eT"(y) + T (y) . (1)
From T | R and the order continuity of S — S*, it follows that T} | R*.
In particular, 75 (y) | R*(y) = 0, and so from (f{) we see that
0 <inf{T"(y —yr)} < (1 = )T"(y)
holds for all 0 < € < 1. Hence, T*(y — y») | 0, as desired. m

Consider an order bounded operator T': E — F between two Riesz
spaces with F' Dedekind complete. Then the null ideal Ny of T is de-
fined by

Np:={z e E: |T|(|z])=0}.

Note that Np is indeed an ideal of E. The disjoint complement of Ny is
referred to as the carrier of T and is denoted by Cp. That is,

CT::N%:{QCEE: z L Np}.

Clearly, |T| is strictly positive on Cp, i.e., 0 < x € Cp implies 0 < |T'|(z).

When an order bounded operator is, in addition, order continuous, then
it is easy to see that its null ideal is a band. However, the converse is false.
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Example 1.60. Consider an infinite set X, and let Xoo = X U {oo} be
the one-point compactification of X considered equipped with the discrete
topology. Thus, a function f: X — R belongs to C'(X) if and only if there
exists some constant ¢ (depending upon f) such that for each € > 0 we have
| f(#) — ¢| < € for all but a finite number of z, in which case ¢ = f(c0).

Now fix a countable subset {x1,z9,...} of X, and then define the oper-
ator T': C(Xoo) — R by

T(f) = f(o0) + > 27" f(zn).
n=1

Clearly, T' is a positive operator, and
Nr = {fGC(Xoo)5 f(zn) =0 for n= 1,2,...}.

Since fo 1 f holds in C(X) if and only if fu(z) T f(z) holds in R for all
xz € X (why?), it follows that Np is a band of C'(X). On the other hand,
we claim that T is not order continuous.

To see this, consider the net {x,} € C(Xs), where a runs over the
collection of all finite subsets of X. Then 0 < x, T 1 holds in C'(X), while
T(xa) 7 T(1). Also, it is interesting to observe that if X is countable, then
T is necessarily o-order continuous! m

In terms of null ideals the order and o-order continuous operators are
characterized as follows. (Recall that an ideal A of a Riesz space is said to
be a o-ideal whenever {z,} C A and 0 <z, Tz imply z € A.)

Theorem 1.61. For an order bounded operator T: E — F between two
Riesz spaces with F Dedekind complete we have the following.

(1) T is order continuous if and only if the null ideal Ng is a band for
every operator S in the ideal Ar generated by T is Ly(E, F).

(2) T is o-order continuous if and only if the null ideal Ng is a o-ideal
for each S € Ar.

Proof. We shall only prove (1) since the proof of (2) is similar. The “only
if” part follows immediately from Theorem 1.56. For the “if” part (in view
of Theorem 1.56) we can assume that 7' > 0. Let 0 < 2,7 = in E, and let
0<TxaTy <Tx in F. We must show that y = Tz holds.

To this end, let 0 < ¢ < 1. For each «, let T, be the operator given
by Theorem 1.28 that agrees with T on the ideal generated by (ex — z4)"
and vanishes on (ex — z,)~. Clearly, T > T, | > 0, and Ty (ex — z4)” =0
for each . Let T, | S > 0 in L,(E, F), and note that S € Ap. Also,
S(ex — z4)” = 0 holds for each a, and so {(ex — z4)”} € Ng. On the
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other hand, 0 < (ez —x4)” T (1 — €)x holds in F, and hence, since by our
hypothesis Ng is a band, x € Ng. Therefore, Sz = 0. Now the relation

0<T(ex —20)" =To(ex — 1,)T < Tp(x),
+

in conjunction with Ando’s inequality 0 <z — x4 < (1 — €)x + (e — 2o) ™,
yields

0<Tz—y<T(x—24) <(1—)Tx+T(ex —x4)" < (1 —€)Tx+Ty(z).

Taking into consideration that T, (z) | S(z) = 0, the preceding inequality
yields 0 < Tz —y < (1 —€)Tz for all 0 < € < 1. Hence, y = Tz holds, as
required. M

To illustrate the previous theorem, consider the operator T: C'(X~)— R
of Example 1.60 defined by

T(f) = f(o0) + Y 27" f(xn).

As we have seen before, Ny = {f € C(X): f(zn) =0 for n=1,2,...},
and this shows that Np is a band of C(X). On the other hand, if
S: C(Xo) — R is defined by

S(f) = f(o0),
then S is a positive operator satisfying 0 < S < T'. Clearly, the null ideal of
S is given by Ng = {f € C(Xs): f(o0) =0}. Now note that the net {xa}
of all characteristic functions of the finite subsets of X satisfies {xo} C Ng
and xo T 1. Since 1 ¢ Ng, we see that Ng is not a band of C(X), in
accordance with part (1) of Theorem 1.61.

Consider two Riesz spaces F and F with F' Dedekind complete. An
operator T € Ly,(E, F)is said to have zero carrier whenever C7 = {0} (or,
equivalently, whenever Nr is order dense in E). It is easy to check that the
zero operator is the only order continuous operator with zero carrier. On
the other hand, If T € Ly(E, F) has a zero carrier, then T' L L,(E, F),
that is, T € L,(E,F). (To see this, write T' = T,, + T, and note that
|T| = |Tn| + |T5|; see Exercise 2 of Section 1.1. Therefore, Ny C N, holds,
and so by the order denseness of Ny we see that Ny, = E. That is, T, =0
and so T =T, € L,(E,F).) From |T' + S| < |T| + |5], it follows that
Nt N Ng C Nryg, and using the fact that the intersection of two order
dense ideals is an order dense ideal (why?), we see that the operators of
Ly, (E, F) with zero carriers form an ideal. The next theorem tells us that
this ideal is always order dense in L, (E, F).

Theorem 1.62. Let E and F' be two Riesz spaces with F' Dedekind complete.
Then the ideal
{T € Lv,(E,F): Cr={0}}
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is order dense in L,(E,F).

Proof. We have mentioned before that the set {T" € Ly,(E, F): Cp = {0}}
is an ideal that is included in L,(E, F). For the order denseness assume
that 0 <T € L,(E, F).

Since T' is not order continuous, there exists (by Theorem 1.61) an op-
erator 0 < § < T such that Ng is not a band. Denote by B the band
generated by Ng. Let R be the operator determined by Theorem 1.28 such
that R = S on B and R = 0 on BY. Clearly, Ng C N and 0 < R < S.
On the other hand, since R = 0 holds on Bd = Ng = (g, we see that
Ng @® Cg C Ng, and this (in view of Theorem 1.36) shows that Ng is order
dense in E. Thus, R has zero carrier. Now to complete the proof note that
0< R<Tholds. m

The preceding theorem shows that £,(E, F) = {0} holds (or, equiva-
lently, Li,(E, F) = L, (E, F)) if and only if every nonzero operator from E
to F' has a nonzero carrier. Thus, in view of Theorem 1.61 we see that the
following theorem of the authors [12] holds.

Theorem 1.63 (Aliprantis—Burkinshaw). For a pair of Riesz spaces E and
F with F' Dedekind complete, the following statements are equivalent.

(1) Ewvery order bounded operator from E to F is order continuous, i.e.,
Lyw(E,F)=L,(E,F).

(2) Ewvery nonzero order bounded operator from E to F' has a nonzero
carrier.

(3) The null ideal of every order bounded operator from E to F is a
band.

The next result tells us when a positive operator is order continuous on
a given ideal.

Theorem 1.64. Let T: E — F be a positive operator between two Riesz
spaces with F' Dedekind complete, and let A be an ideal of E. Then the
operator T is order (resp. o-order) continuous on A if and only if Ty is an
order (resp. o-order) continuous operator.

Proof. We establish the result for the “order continuous” case; the “o-order
continuous” case can be proven in a similar fashion. Recall that for each
x € BT the operator T4 is given (according to Theorem 1.28) by

Ta(z) =sup{T(y): y€ A and 0<y < z}.
Since T4 = T holds on A, it should be obvious that if T4 is an order

continuous operator, then 1" must be order continuous on A. For the con-
verse, assume that 7" is order continuous on A, and let 0 < x, T « in E. Let
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Ta(xa) T2 <Ta(z). Now fix y € AN[0,z]. Then 0 < y Az, Ty holds in A,
and so T'(y A zq) T T(y) holds in F. From

T(yANze) =TalyNzy) <z <Ta(z),
it follows that T'(y) < z < Ta(z) holds for all y € AN 0, z]. Hence,

Ta(x) =supT(AN[0,z]) <z < Ta(x),

and so z = T4(x), proving that T4 is an order continuous operator. ®

The final result of this section is an extension theorem for positive order
continuous operators and is due to A. I. Veksler [188].

Theorem 1.65 (Veksler). Let G be an order dense magorizing Riesz sub-
space of a Riesz space E, and let F' be Dedekind complete. If T: G — F s
a positive order continuous operator, then the formula

T(a:):sup{T(y): y€G and Ogygx}, z € ET,

defines a unique order continuous linear extension of T to all of E.

Proof. Since G majorizes FE, it is easy to see that
S(z) =sup{T(y): y€ G and 0 <y <z}

exists in F' for each z € E™. Also, note that if {z,} C G satisfies 0 < x4 1 z,
then T'(zo) T S(z) holds. Indeed, if 0 < y € G satisfies 0 < y < z, then
0 <zyu Ay Ty holds in G, and so by the order continuity of T: G — F we
see that
T(y) = sup{T(xa A y)} < SUP{T(xa)} < S(.%') .

This easily implies that T'(zq) T S(z).

Now let z,y € ET. Pick two nets {z,} and {yg} of GT with 0 < 2,1
and 0 < yg1 vy (see Theorem 1.34). Then 0 < z, + yg T « + y holds, and so
by the above discussion

T(xa) +T(ys) = T(xa +yp) T S(z+y).

From T'(zq) T S(x) and T'(y3) T S(y), we get S(z +y) = S(z) + S(y). That
is, S: E* — F is additive, and thus by Theorem 1.10 it extends uniquely
to a positive operator from E to F. Clearly, S is an extension of T'.

Finally, it remains to be shown that S is order continuous. To this end,
let 0 <z,7Txin E. Put

D = {y € GT: there exists some a with y < :ca} ,

and note that sup (D) < sup{S(z4)} < S(z) holds in F. Since G is order
dense in F, it is easy to see that D T x holds. Thus, by the above discussion
supT'(D) = S(z), and so S(z4) T S(z), proving that S is order continuous.
The proof of the theorem is now complete. m
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Exercises

1. A Riesz space is said to have the countable sup property, if whenever
an arbitrary subset D has a supremum, then there exists an at most
countable subset C' of D with supC = sup D.

(a) Show that if F' is an Archimedean Riesz space with the countable sup
property and T': E — Fis a strictly positive operator (i.e., z > 0
implies Tx > 0), then E likewise has the countable sup property.

(b) Let T': E — F be a positive operator between two Riesz spaces with
FE having the countable sup property. Then show that T is order
continuous if and only if T is o-order continuous.

2. Let E be Dedekind o-complete, and let F' be super Dedekind complete
(i.e., let F' be Dedekind complete with the countable sup property), and
let T: E — F be a positive o-order continuous operator. Show that:

(a) Cr is a super Dedekind complete Riesz space and that T restricted
to C'p is strictly positive and order continuous.

(b) Cr is a projection band.

(¢) T is order continuous if and only if Ny is a band.

3. Let E and F be two Riesz spaces with F' Dedekind complete. Consider
the band L., (E,F) := L(E,F)NL,(E, F), and note that

Ly(E,F)=Ly(E,F)® Lo(E,F)® L(E, F).

Thus, every operator T' € Ly,(E, F') has a unique decomposition of the
form T = T, + Teo + Ty, where Ty, € Ly(EF), Teo € Leo(E, F), and
Ts € Ly(E, F). Clearly, T. = Ty, + Teo and T, = Ty + Ty hold.
If F is super Dedekind complete and T € L.(F, F), then prove the
following statements.
(a) T € Loo(E, F) if and only if Cr = {0} (or, equivalently, if and only
if Ny is order dense in E).
(b) Nr & Cr C Nr,_.
(¢) The largest ideal of F on which T is order continuous is the order
dense ideal Nt .

4. Let T: E — F be a positive operator between two Riesz spaces with F
Dedekind complete. Then show that:
(a) In the formula

Th(z) = inf{supT(zs): 0 <20l a},

the greatest lower bound is attained for each z € E™ if and only if
Nr_ is order dense in E.
(b) In the formula

Te(z) =inf{supT(z,): 0 <z, 1 a},

the greatest lower bound is attained for each x € E™ if and only if
Nr, is super order dense in E. (Recall that an ideal A in a Riesz
space F is said to be super order dense whenever for each z € E+
there exists a sequence {z,} C A such that 0 < x,, T x.)
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5. Let E and F' be two Riesz spaces with F' Dedekind complete. Show that
for each T € Ly,(E, F') the ideal N, (resp. Nr,) is the largest ideal of E
on which T is order (resp. o-order) continuous.

6. Consider the operator T of Example 1.60. Show that T is o-order con-
tinuous if and only if X is an uncountable set.

7. For a pair of Riesz spaces F and F' with F' Dedekind complete show that
the following statements are equivalent.

(a) Every order bounded operator from E to F' is o-order continuous.
(b) The null ideal of every order bounded operator from E to F is a
o-ideal.

8. Let T: E — E be an order continuous positive operator on a Riesz space,
and let {T,,} be a net of positive order continuous operators from E to F
satisfying T, (x) 1 T(x) in F for each 2 € E*. Show that:

(a) If 0 <axT2 in E, then Ty(zx) T, , T(x) holds in E.
(b) If # € E*, then T¥(z) 1 T%(2) holds in E for each k.
Also, establish the sequential analogues of the above statements.

9. Let T: E — F be a positive operator between two Riesz spaces with F'
Dedekind complete. Then show that the components T, and Ty of T for
each x € E are given by the formulas

Ty(x) =sup{inf T'(zq): &> z4]0}
and
Ty(z) = sup{inf T'(z,): @ >, | 0}.
10. Show that an order bounded operator T: E — F between two Riesz

spaces with F' Dedekind complete is order continuous if and only if T L S
holds for each operator S € L,(E, F) with Cgs = {0}.

11. As usual, if {z,} is an order bounded net in a Dedekind complete Riesz
space, then we define

limsup z, := /\ \/ zg and liminfz, := \/ /\ 3.

a Bra a Bra

(a) Show that in a Dedekind complete Riesz space an order bounded net
{zo} satisfies x,-2~ 2 if and only if = limsup x,, = liminf z,,.

(b) If T: E — F is a positive operator between two Riesz spaces with
F Dedekind complete, then show that

T.(x) = inf{liminfT(xn): 0<z, <z and z,-% x}
and

Tu(z) = inf{liminfT(xa): 0<zy <z and z,-2> 1:}
hold for each = € ET.

12. For two Riesz spaces E and F with F Dedekind complete establish the
following:
(a) If A is an ideal of E, then its annihilator

A°:={T € Ly(E,F): T=0 on A}
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is a band of Ly(E, F).
(b) If Ais an ideal of Ly, (E, F'), then its inverse annihilator

°A:={x € E: T(x)=0 for each T € A}

is an ideal of E.

(c) Every order bounded operator from E to F'is order continuous (i.e.,
Lyv(E,F) = L,(E, F) holds) if and only if for every order dense ideal
A of E we have A° = {0}.

13. Consider two Riesz spaces F and F' with F' Dedekind complete. As usual,
we say that £1,(E, F') separates the points of E whenever for each = # 0
in FE there exists some T € Ly, (E, F') with T'(x) # 0.
Show that if £1,(F, F') separates the points of F and (°)° = B holds
for each band B of L, (E, F) (for notation see the preceding exercise), then
every order bounded operator from E to F' is order continuous.

1.5. Positive Linear Functionals

Let E be a Riesz space. A linear functional f: E — R is said to be positive
whenever f(z) > 0 holds for each z € ET. Also, a linear functional f is
called order bounded if f maps order bounded subsets of E to bounded
subsets of R. The vector space E~ of all order bounded linear functionals
on F is called the order dual of F, ie., E~ = L,(E,R). Since R is a
Dedekind complete Riesz space, it follows at once from Theorem 1.18 that
E~ is precisely the vector space generated by the positive linear functionals.
Moreover, E~ is a Dedekind complete Riesz space. Recall that f > g in £~
means f(x) > g(x) for all z € E*. Also, note that if f,g € E~ and x € ET,
then according to Theorem 1.18 we have:

()f+ ) =sup{f(y): 0<y<ux}.

(@) (@) = sup{—f(y :osygx}.

5 )=l < )

(4) [fVyl(z —sup{f 9(2): y,z€ EY and y+ 2z ==z}.
(B) [fAgl(@) =inf{f(y) +9(2): y,z€ ET and y+ 2z =uz}.

Observe that from formula ( ) the following important characterization
of disjointness in £~ holds: For f,g € E~ we have f L ¢ if and only if
for each € > 0 and each # € ET there exist y,2 € ET with y + 2 = z and
f1(y) < e and |g](2) < ¢

The order dual £~ may happen to be trivial. For instance, if 0 < p < 1,
then it has been shown by M. M. Day that the Riesz space E = L[0, 1]
satisfies E~ = {0}; see our book [7, Theorem 5.24, p. 128]. In this book,
Riesz spaces with trivial order dual will be of little interest. As a matter of
fact, we are interested in Riesz spaces whose order duals separate the points
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of the spaces. Recall that the expression £~ separates the points of F
means that for each x # 0 there exists some f € E~ with f(z) # 0. Since
F is a Riesz space, it is easy to see that E™ separates the points of E if and
only if for each 0 < x € E there exists some 0 < f € E~ with f(x) # 0.

Theorem 1.66. If E~ separates the points of the Riesz space E, then a
vector x € E satisfies x > 0 if and only if f(x) > 0 holds for all0 < f € E~.

Proof. Clearly, if z > 0 holds, then f(x) > 0 likewise holds for every
0<feklb™.

For the converse, assume that some vector x € E satisfies f(z) > 0 for
all0 < fe E~. If 0 < f € E™ is fixed, then by Theorem 1.23 there exists
some 0 < g < f with f(zx~) = —g(z). Since by our hypothesis g(x) > 0
holds, it follows that 0 < f(z7) = —g(x) < 0, and so f(z~) = 0 holds for
all 0 < f € E~. Since E”™ separates the points of F, we see that x— = 0.
Consequently, z = 7 — 2~ = 2™ > 0 holds, and the proof is finished. m

Besides the order dual of a Riesz space, we shall need to consider the
bands of order continuous and o-order continuous linear functionals.

Let E be a Riesz space. The vector space L, (F,R) of all order continuous
linear functionals on E will be denoted by E;’. Similarly, the vector space
L.(E,R) of all o-order continuous linear functionals on £ will be denoted
by EZ. That is,

EY = Lo(E\R) and EJ :=L(E,R).

Note that a positive linear functional f on FE is order continuous if and only
if zo | 0 in E implies f(z,) | 0 in R. Likewise, f is o-order continuous if
and only if for every sequence {x,} with x,, | 0 we have f(z,) | 0 in R.
Clearly, we have
EXCEZ CE™.

By Theorem 1.57 both E7” and E;” are bands of E~. The band E;’ will be
referred to as the order continuous dual of F, and the band E_ as the
o-order continuous dual of E.

Here are two examples of Riesz spaces and their duals. (For a justifica-
tion of their duals see Section 4.1.)

(1) Let 1 < p < oo and %—i—%:l.
(a) If E =4, then E~ = E = E = {4; and
(b) if E = L,[0,1], then E~ = E = Ey = L,[0, 1.

(2) Consider E = C[0,1]. Then E; = E} = {0}, and E~ is the Riesz
space of all regular Borel measures on [0, 1].

Recall that the null ideal of an arbitrary linear functional f € E™ is the
ideal Ny := {x € E: |f|(|z|]) = 0}, and its carrier is the band C := N}i.
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H. Nakano [150, Theorem 20.1, p. 74] has shown that two linear function-
als in E7 are disjoint if and only if their carriers are disjoint sets. This
remarkable result is stated next.

Theorem 1.67 (Nakano). If E is Archimedean, then for a pair f,g € EY
the following statements are equivalent.

(1) flg.

Proof. Without loss of generality we can assume that 0 < f, g € E}.

(1) = (2) LetOSxeC’f:N}i, and let € > 0. In view of f A g =0,
there exists a sequence {z,} C E* satisfying

0<z,<z and f(z,)+g(x—1x,) <27" forall n.

Put y,, = Ai_; %, and note that y, | 0 in E. Indeed, if 0 <y < y, holds for
all n, then 0 < f(y) < f(yn) < 27" also holds for all n, and consequently
f(y) =0. Thus, y € Cy N Ny = {0}, and so y = 0.

Now since 0 < g € E’, we see that g(z —y,) T g(z). On the other hand,
from

0<g(e—ya) =g(\V@=-2)) <D glw—z) <e,
i=1 i=1

it follows that 0 < g(z) < € holds for all € > 0. Thus, g(z) = 0, so that
Cy C Ny holds.

(2) = (3) Since Ny is a band, it follows from Cf = N}i C Ny and

Theorem 1.39 that
d dd
Cy= NI C NJ = Ny,

(3) = (4) Since Cy C Ny is true by our hypothesis and Ny L Cy, we see
that Cy L Cy holds.

(4) = (1) From Cy L Cy it follows that Cy C C]‘? = N]‘}d = Ny. Now if
0<z=y+z€ Ny®C(y, then

0<[fAgl(z) =[FAglly) +[f A gl(2) < g(y) + f(2) =0,

and thus fAg = 0 holds on the order dense ideal Ny@®C, (see Theorem 1.36).
Since f A g € Ey, it follows that [f A g](z) = 0 holds for all z € E, and the
proof is finished. =

It should be noted that the above proof of the implication (4) = (1)
shows that the following general result is true.
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o [f two positive order continuous operators S andT satisfy Cs L Crp,
then S L T.

However, as the next example shows, the converse is not true.

Example 1.68. Let A = [0, %] and B = [%, 1} and consider the two positive
operators S,T": L1[0,1] — L]0, 1] defined by

S(f):[/olf(x)dx]xA and T(f):[/olf(x)da:}xB.

The Lebesgue dominated convergence theorem shows that S and 1" are both
order continuous operators. On the other hand, note that if 0 < f € L4[0, 1],
then we have

1
0<ISATIN < S AT() = [ [ f@rda] - xanx, =0,

and so S AT = 0 holds in £,(L1[0,1]).

Finally, note that Ng = Ny = {0}, and so Cs = Cp = L4110, 1], proving
that C's and Cp are not disjoint sets. ®

If F is a Riesz space, then its order dual £~ is again a Riesz space. Thus,
we can consider the Riesz space of all order bounded linear functionals on
E~. The second order dual E~" of E is the order dual of E~, that is,
E~~ := (E™)~. For each x € E an order bounded linear functional Z can
be defined on E~ via the formula

r(f) = f(x), feE.

Clearly, > 0 implies 7 > 0. Also, since f, | 0 in E~ holds if and only if
Z(fa) = fa(x) | O for all z € ET, it easily follows that each x € E defines an
order continuous linear functional on E~. Thus, a positive operator = +— T
can be defined from E to E~. This operator is called the canonical
embedding of E into E~~. The canonical embedding always preserves
finite suprema and infima, and when £~ separates the points of F, it is also
one-to-one. The details follow.

Theorem 1.69. Let E be a Riesz space. Then the canonical embedding
x +— I is a lattice preserving operator (from E to E~7).

In particular, if E~ separates the points of E, then x +— X is also one-
to-one (and hence, in this case E, identified with its canonical image in
E~™, can be considered as a Riesz subspace of E~™).

Proof. Only the preservation of the lattice operations needs verification.
To this end, let z € E and 0 < f € E~. Applying Theorems 1.18 and 1.23
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consecutively, we see that

@) (f) = sup{Z(9): g€ B~ and 0< g < f}
= sup{g(z): g€ E~ and 0<g < f}

—_—

= f@@™) =@)(f).
That is, (Z)" = (;:) holds. Now by using the lattice identity
zVy=(z—y) " +y=—[(-2)A(-y)],

we see that the canonical embedding x — Z preserves finite suprema and
infima. =

It should be noted that the canonical embedding of F into E~™ does
not necessarily preserve infinite suprema and infima; see Exercise 10 at the
end of this section. In the sequel the vectors of a Riesz space E will play a
double role. Besides being the vectors of F, they also will be considered (by
identifying x with Z) as order bounded linear functionals on E™.

Now let FE be a Riesz space, and let A be an ideal of £~. Then it is
easy to see that for each x € E, the restriction of 7 to A defines an order
continuous linear functional (and hence order bounded) on A. Therefore,
there exists a natural embedding = — Z of E into A} defined by

(f)=f(x), feA.
As in Theorem 1.69 we can see that the natural embedding = — Z, from

E into Ay, is lattice preserving and is one-to-one if and only if the ideal A
separates the points of E.

When A consists of order continuous linear functionals, H. Nakano [150,
Theorem 22.6, p. 83] has shown (among other things) that x +— Z preserves
arbitrary suprema and infima. The details are included in the next theorem.

Theorem 1.70 (Nakano). Let E be an Archimedean Riesz space, and let
A be an ideal of E. Then the embedding x — X is an order continuous
lattice preserving operator from E to Ay whose range is an order dense Riesz
subspace of Ay .

Proof. To see that = — 7 is order continuous, note that if z, | 0 holds in
E, then Zo(f) = f(xq) | 0 holds for each 0 < f € A, and so T, | 0 holds in

A7. That is,  — T is an order continuous operator.

Now let us establish that the range of x +— Z is an order dense Riesz
subspace of Ay. To this end, let 0 < ¢ € Ay. Pick some 0 < f € Cy,
and then choose 0 < z € Cy. Clearly, f(z) > 0. If Z A ¢ = 0 holds,
then by Theorem 1.67 we have Z(Cy) = {0}, and so Z(f) = f(z) =0, a
contradiction. Thus, Z A ¢ > 0 holds, and hence, by replacing ¢ with Z A ¢,
we can assume that 0 < ¢ <z holds in A} for some z € E. Next fix some
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0 <e<1with ¢ = (¢—ex)t > 0. Choose some 0 < g € Cy, and then
select some 0 < y € C,;. We claim that the vector z = y A ex € E satisfies
0<z<¢ in A}.

To see that z > 0 holds, note that if Z =y Aex =0, then yATZ = 0, and
so in view of 0 < v < T, we see that y Ay = 0. By Theorem 1.67 we have
y(Cy) = {0}, and hence y(f) = f(y) = 0, a contradiction. Thus, z > 0.

Finally, let us establish that zZ < ¢ holds. To this end, assume by way
of contradiction that w = (Z — ¢)* > 0. Choose 0 < h € C,, and note
that, in view of 0 < w < (e — ¢)" = (¢ — €2)~, we have w L 1 and so by
Theorem 1.67 we get C,, L Cy. In particular, h L g holds, and by applying
Theorem 1.67 once more, we get h(Cy) = {0}. Therefore,

0<w(h)=(2~¢)"(h) <2(h) <G(h) =h(y) =0

holds, which is impossible. Hence, z < ¢, and the proof is complete. m

As an application of Theorem 1.70, we shall characterize the perfect
Riesz spaces. A Riesz space E is said to be perfect whenever the natural
embedding z — Z from E to (E}), is one-to-one and onto. Clearly, every

perfect Riesz space must be Dedekind complete. H. Nakano [150, Section 24]
has characterized the perfect Riesz spaces as follows.

Theorem 1.71 (Nakano). A Riesz space E is a perfect Riesz space if and
only if the following two conditions hold:

(1) EY
(2) Whenever a net {zo} C E satisfies 0 < zo 1 and sup{ f(zs)} < 0o
for each 0 < f € E, then there exists some x € E satisfying

0<z,Tx in E.

separates the points of E.

Proof. Assume that F is a perfect Riesz space, i.e., assume that z +— &
from E to (Ey’), is one-to-one and onto. Then, clearly, E}’ separates the
points of E. On the other hand, if a net {z,} C ET satisfies 0 < z, 1 and
o(f) = sup{f(xa)} < oo for each 0 < f € E7, then it easily follows that
the mapping ¢: (Ey)" — RT is additive, and hence ¢ defines a positive
linear functional on E.". In view of T, T ¢ in (E7)™, it follows (from
Theorem 1.57) that ¢ € (EY); . Pick some x € E with ¢ = Z, and note that

0 <z,Tx holdsin FE.

For the converse assume that E satisfies the two conditions. Then, by
Theorem 1.70, the operator z — z from E to (E}). is order continuous,
one-to-one, and lattice preserving whose range is order dense in (E£;")". Now
let 0 < ¢ € (Ey)y. Pick anet {z,} C E* with 0 <Z,1 ¢ in (Ey),. Then
{z4} satisfies condition (2), and so there exists some x € E with 0 < 2,1 z
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in E. It follows that 0 < Z, T z holds in (£}, and thus ¢ = Z, proving
that x+— 7 is also onto. m

The (order bounded) finite rank operators will be of great importance.
If f e E~ and u € F, then the symbol f®wu will denote the order bounded
operator of Ly,(E, F) defined by

[f @ul(z) == f(z)u
for each x € E. Every operator of the form f ® w is referred to as a rank
one operator. Note that if f € E (resp. f € E’), then f ® u is an order
(resp. o-order) continuous operator. Every operator T: E — F' of the form
T=>5%",fi®u;, where f € E~ and u; € F (i =1,...,n), is called a finite
rank operator. In general, if GG is a vector subspace of E~, then we define

G®F::{T€£(E,F): dn, ieG ue F(1<i< n)WithT:Zfi@)ui}.
i=1

Clearly, G ® F' is a vector subspace of L,(E, F).
The next theorem describes some basic lattice properties of the rank one

operators.

Theorem 1.72. For a pair of Riesz spaces E and F we have the following:

(1) If 0 < f € E~ andu,v € F, then (f@u)V(f®v) and (fQu)A(fRv)
both exist in L(E, F') and
(fou)V(fev)=fe (Vo)
and
(fRuUA([fRv)=Ff®(UuAv).
(2) If 0<wu e Fandf,ge E™, then (fou)V(9®u) and (f@u)A(gu)
both exist in L(E, F') and
(feu)V(gou) =(fVy)@u
and
(feun(gou)=(fArg)Qu.

(3) If f € E~ andu € F, then the modulus of f®u exists in L(E,F)
and

|foul=|fl@ul.

Proof. (1) Let 0 < f € E~, and let u,v € F. Clearly, f@u < f® (uV v)
and f ®v < f® (uVwv) both hold. On the other hand, if some T' € L(E, F)
satisfies f @ u < T and f @ v < T, then for each x € ET we have

[f®@vy)](z) = fl@)(wVv)=[fz)u]V[f(z)v]
T(x)VT(z)=T(x).

IN
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That is, f ® (uV v) < T holds in L,(E, F), and so f ® (u V v) is the least
upper bound of f®u and f®v in L(FE, F'), as required. The other case can
be proven in a similar manner.

(2) Fix u € F* and f,g € E~. Clearly, f®@u < (f Vg) ® u and
gRu<(fVg)®@u. Nowlet T € L(E,F) satisfy f@u<T and g@u <T.
Observe that if y, 2 € ET satisfy y + z = z, then

[f@ul(y) +lg@ul(z) <T(y) +T(z) =T(x)
holds. Thus, for each x € E™ we have
[(fvg)@ul(z) = [(fVy)()] u
= [sup{f(y)—i—g(z): y,z € ET and y+z:x}] ‘U
= sup{f(y)u+g(z)u: y,z€ E* and y+ 2z =z}
= sup{[f ®@ul(y)+lg®ul(2): y,2 € ET and y+z=a}
< T(x).

Therefore, (fV g) ®u is the least upper bound of f ®u and g®u in L(E, F).
The other formula can be proven in a similar fashion.

(3) For each z € E™ we have
t[f@ul(z) = [f(2) u] < |f(2)u] = |f(2)]|ul
< @) - ful = [If1 @ ful] (=),
and so £[f ® u] < |f| ® |u|. Now assume that some T' € L(FE, F) satisfies
fou<T and —[fu|<T.

Let z € Et. If f(z) < 0, then [f ® |u|](x) < T(x) holds trivially. On the
other, if f(x) > 0, then we have

[f ® |ull(z) = f(2)|ul = [f(2)u] V [~ f(z)u] < T(z).

Therefore, f ® |u| < T holds. By the symmetry of the situation we have
(—f) ® |u] < T. Thus, by part (2) we see that

fl®ul=[foWu]V[-fel]<T.

Consequently, |f| ® |u| is the least upper bound of f ® u and —f ® u. That
is, |f @ u| = |f| ® |u| holds in L(E,F). =

Recall that the algebraic dual V* of a vector space V' is the vector space
consisting of all linear functionals on V. For an operator T': V' — W between
two vector spaces its algebraic adjoint (or transpose) 7%: W* — V* is
the operator defined by

[T f1(v) = f(T)
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for all f € W* and v € V. In standard duality notation this identity is
written as

(T"f,0) = (f,Tv).
Clearly, if S: V — W is another operator and a € R, then

(S+T) =S"+T" and (aT)" =aT".

When T: E — F is an order bounded operator between two Riesz
spaces, then T* carries I~ into E~. Indeed, if A is an order bounded
subset of E and f € F~, then it follows from [T*f](A) = f(T(A)) that
[T* f](A) is a bounded subset of R, and so T*f € E~. The restriction of T**
to F™ is called the (order) adjoint of 7' and will be denoted by 7”. That
is, T": I~ — E~ satisfies

(T'f,z) = (f,Tx)
for all f € F~ and x € E. Note that if T is a positive operator, then its
adjoint 7" is likewise a positive operator.

The adjoint of an order bounded operator between two Riesz spaces is
always order bounded and order continuous. The details follow.

Theorem 1.73. If T: E — F is an order bounded operator between two
Riesz spaces, then its (order) adjoint T': F~ — E~ is order bounded and
order continuous.

Proof. Assume that T: E — F is an order bounded operator. We shall
first establish that T": F~ — E~ is order bounded.
To this end, let 0 < f € F~. Consider the set
— {Z\T'fﬂ: fi > 0 for each i and Zfi :f}.
i=1 =1
We claim that D T holds in E£~. To see this, let fq,...,f, € F{ and

g1y 9m € FY satisfy Y50, fi = >0, g; = f. By Theorem 1.20 there
exist linear functionals h;; € FY (i=1,...,n; j =1,...,m) such that

m n
f,:Zhij for i=1,...,n and gj:Zhij for j=1,....m

Clearly, 331", 37" hij = f. On the other hand, we have

SRS 9) L ED 9 B

=1 j=1 =1 j=1

and similarly

Z T'gj| < Z Z | T"hij] -

=1 j=1
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The above show that D T holds in E™.

Now let x € E*. Since T is order bounded, there exists some v € FT
satisfying |T'y| < u for all |y| < x. Consequently, if fi,..., f, € F} satisfy
Yo, fi = f, then we have

n

(S irsla) = S osw{(T'fiv): vl <)

i=1

- Zsup{(fi,Ty>3 ’Z/‘Sx}
i=1

n
< > {fiu) = flu), ()
i=1
which shows that the set {¢(£L’) NS D} is bounded above in R for each
x € ET. By Theorem 1.19 the supremum h = sup D exists in E~. Now if
0<g<f, then |T'g| < |T'g| + |T'(f — g)| < h holds in E~, which shows
that 77[0, f] C [—h, h]. Therefore, T': F~ — E™ is order bounded.

Finally, we show that 7" is order continuous. To this end, let f, | 0
in F~, and let z € E™ be fixed. Pick some u € FT with |Ty| < u for all
ly| < x. From (x) and part (3) of Theorem 1.21 we see that [|T”|f](z) < f(u)
holds for all 0 < f € F~. In particular, we have [|T’|fa] () < falu) | 0,
and so [|T'|fa](z) | 0 holds for each z € ET, i.e., [T'|fo | 0 holds in E™.
Therefore, |T’| is order continuous, and so 7" is likewise order continuous.
The proof of the theorem is now complete. |

It is interesting to know that the converse of the preceding theorem is
false. That is, there are operators T: E — F between Riesz spaces that
are not order bounded, while their algebraic adjoints carry F~ into E~
and are order bounded and order continuous. For instance, the operator
T: L1[0,1] — ¢o defined by

1 1
T(f) = (/ f(z) sinmdaz,/ f(z)sin2z dx, . . ) ,
0 0
is not order bounded, while
T: ¢y =41 — LT[0,1] = Loo[0, 1]
(where (T"(z1,22,...), f) =Y ooy Zn folf(x) sin nz dz) is order bounded and
order continuous. For details see Exercise 10 of Section 5.1.

Consider an order bounded operator 1T: E — F between two Riesz
spaces. By Theorem 1.73 we know that T": I~ — E~ is likewise order
bounded, and so (since E~ is Dedekind complete) the modulus of 7" exists.
On the other hand, if the modulus of T also exists, then it follows from
+T < |T| that £7" < |T|'. That is, whenever the modulus of T exists, then
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IT'| < |T| holds. The strict inequality |T’| < |T|' may very well happen, as
the next example shows.
Example 1.74. Consider the operator T: {1 — £ defined by
T(xl,xg, .. ) = (a:l —T2,X2 — T3,L3 — T4, .. ) .
Clearly, T is a regular operator, and an easy argument shows that
IT|(z1,22,...) = sup{T(y1,92,--.): |(y1,92,...)| < (21,2,...)}
= (5131 + Z9, 22 + 23,23 +1‘4,...)
holds for all 0 < (x1,z2,...) € 41.

Next consider the Riesz subspace ¢ of o consisting of all convergent
sequences. Clearly, ¢ majorizes £, and moreover the formula

o(x1,29,...) = lim z,, (r1,22,...) €c,
n—oo

defines a positive linear functional on ¢. By Theorem 1.32 the positive linear
functional ¢ has a positive linear extension to all of £, which we denote by
¢ again. Put e = (1,1,...), and note that

(IT'p,e) = (¢, |T|e) = (2,2,...) = 2.

Now let ¢ € £ satisfy |¢)| < ¢. Note that if (x1,z2,...) € {x satisfies
lim,, .o T, = 0, then the relation

()| < [l(le)) < d(le)) = lim fral =0,

implies ¥(z) = 0. Therefore, [T"](x) = 1»(Tz) = 0 holds for all z € ¢;. In
other words, 771 = 0 holds for all [¢)| < ¢, and so by Theorem 1.14 we see
that

T'|¢ = sup{|T"¢|: || < ¢} =0.
Thus, 0 = (|T"|¢,e) # (IT|'p,e) = 2, and consequently the operator T
satisfies |T7| < |T|. =
To continue our discussion we need a simple lemma.

Lemma 1.75. IfT: E — F is an order bounded operator between two Riesz
spaces, then for each 0 < f € F~ and each x € ET we have

{f,|Tz|) < (|T'| f, ).

Proof. Fix 0 < f € F~ and x € ET. Then by Theorem 1.23 there exists
some g € F~ with |g| < f and <f, |Tx\> = <g,Ta:>. Thus,

(f.|T2l) = (g, Tx) = (T'g,x) < (|T"llgl,z) < {|T"|f, ),

as desired. =
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Although |T"| and |T|’ need not be equal, they do agree on the order con-
tinuous linear functionals. This important result is due to U. Krengel [105]
and J. Synnatzschke [181] and is stated next.

Theorem 1.76 (Krengel-Synnatzschke). If T': E — F is an order bounded
operator between two Riesz spaces with F' Dedekind complete, then

T'|f =1T['f
holds for all f € F{.

Proof. Let 0 < f € F” be fixed. We already know that ‘T”f < |T|'f holds.
On the other hand, if 0 < x € E, then from Theorem 1.21 and Lemma 1.75
we see that

(T|'f,z) = (f,|T|z)

n

n
= <f,sup{ |Tz;|: x; € ET and le :33}>
=1 i=1
n

= sup{ <f, |T$1|> z; € BT and iwlza}}

=1 i=1

{iOT,Lﬂ 5Uz> z; € ET and ixl — $}
i=1

- i=1
= (T|f.2),
and so |T|'f < |T'| f. Therefore,

IN

T'|f =|T|f holds for all f € Fy'.

When is every order bounded linear functional on a Riesz space o-order
continuous?

As we shall see, this question is closely related to the following question
regarding a o-order continuity property of the map T+ T2, from Ly,(E) to
Ly(E). When does 0 < T, 1T in Ly(E) imply T2 1 T%?

In general, 0 < T,, T T does not imply T,% 1 T2, even if T and all the
T, are rank one operators.

Example 1.77. Let £ = {, the Dedekind complete Riesz space of all
bounded real-valued sequences, and consider the Riesz subspace ¢ of E con-
sisting of all convergent sequences. Clearly, ¢ majorizes E and the formula
f(x) = lim z,, defines a positive linear functional on c¢. By Theorem 1.32 the
positive linear functional has a positive linear extension to all of E (which
we denote by f again.)

Now let u,, = (1,1,...,1,,0,0,...) and e = (1,1,...). Put T}, = f ® uy,

T = f®e, and note that 0 <T,, T T holds in Ly(E). On the other hand, it
is not difficult to see that 7> = 0 for each n and 72> =T. So, T2 J T%. m
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In contrast to the preceding example, observe that T, | 0 in Lp(F)
implies 722 | 0. (To see this, note that 0 < T?(x) < T,,(Thz) for allz € E*.)

Example 1.77 can be used to establish the existence of a Dedekind com-
plete Riesz space F with the property that for each k, there exists a se-
quence {T;,} of positive operators on E such that 0 < T 1,, T* holds for
each i =1,... k and TFt! ¥ T**1. The next example is taken from [18].

Example 1.78. Let f, uy, and e be as they were defined in Example 1.77,
and let F = ({s)Y (=the Dedekind complete Riesz space of all £s-valued
sequences).

Now let k£ be fixed, and define the positive operators

To(x1,22,...) = (f(:nk)un,xl, e, X5-1,0,0,.. ) ,
and
T(z1,22,...) = (f(zp)e,x1,...,26-1,0,0,...).

Then it is a routine matter to verify that
OST,"LTT" foreachi=1,...,k and T,’f“j’TkH
hold in £,(E). =

The next result of C. D. Aliprantis, O. Burkinshaw and P. Kranz [18]
characterizes the Riesz spaces on which every positive linear functional is
o-order continuous.

Theorem 1.79 (Aliprantis-Burkinshaw—Kranz). For a Riesz space E whose
order dual separates the points of E the following statements are equiva-
lent:

(a) EX = E~, i.e., every positive linear functional on E is o-order
continuous.

(b) Whenever T: E — E is a positive operator and a sequence {T,} of
positive operators from E to E satisfies T,,(x) 1 T'(z) in E for each
x € EY, then T2(x) 1 T%(x) likewise holds in E for each x € E™.

Proof. (1) = (2) Let 0 < T,,(z) T T(z) for each x € E™, and let y € E*
be fixed. Clearly, 0 < T2(y) 1< T?(y) holds in E. To see that T?(y) is the
least upper bound of the sequence {T2(y)}, let T2(y) < z hold in E for all
n. Then for each 0 < f € E~ we have f(T2(y)) < f(z) for all n.

On the other hand, it follows that for each 0 < f € E™~ the sequence
{foT,} CE~=E satisfies 0< foT, 1 foT in E~. Thus,

F(TEW) = [f o Tul(Tny) 1 [f o TN(Ty) = f(T?(y))
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and so f(TQ(y)) < f(z) holds for all 0 < f € E™. Since E™~ separates
the points of E, it follows from Theorem 1.66 that T2(y) < z. Therefore,
T2(y) 1 T%(y) holds in E for each y € E7.

(2) = (1) Fix0< fe E~,and let 0 < z, T  in E. Then we have
0<[f@z:](y) T [f ®x](y) for all y € ET, and so by our hypothesis

[f @202 (y) = f(@n) [f(w)zn] T1f @2 (y) = f(2)[f(y)]

also holds for all y € ET. Now an easy argument shows that f(z,) T f(x),
and hence f is o-order continuous. Therefore, £ = E~ holds. ®

Since E~ is Dedekind complete, every band of E~ is a projection band
(see Theorem 1.42). The rest of the section is devoted to deriving formulas
for the order projections of E™.

Theorem 1.80. Let E be a Riesz space and let ¢ € E~. If Py denotes the
order projection of E~ onto the band generated by ¢, then for each x € E™
and each 0 < f € E~ we have

[Py f](x) :sgginf{f(y): 0<y<z and |p|(x —y) <e}.

Proof. We can assume that 0 < ¢ € E~. Fixz € ET and 0 < f € E~, and
put

r=supinf{f(y): 0<y <z and [¢|(z —y) < ¢€}.
>0
Fix € > 0. Since f An¢ T Pyf (Theorem 1.47), there exists some k with
(Pyf — f ANEk@)(x) < e. Nowlet 0 < § < ¢, and let 0 < y < x satisfy
¢(z —y) < 6. Then we have
[Fofl(x) = (Pof = fNEd)(x) + (f ANko)(z) < e+ (f Nko)(x)
et+kole—y)+ fly) <e+kd+ fy),

and consequently

[Pyf](z) < e+ké+inf{f(y): 0<y<z and ¢(z —y) <}
< e+ kd+r

holds for all 0 < § < e. Thus, [Psf](z) < €+ r holds for all ¢ > 0, and
therefore [Pyf](z) <r.

For the reverse inequality, let € > 0. Since (f — Pyf) A ¢ = 0, for each
0 < § < e there exists some 0 < z < z with (f — Pyf)(2) + ¢(z — z) < 0.
This implies f(z) < 6 — ¢(z — 2) + [Py f](2) < 0 + [Py f](z). In particular,
we have

nf{f(y): 0<y <z and ¢z —y) <} < f(2) <5+ [Pyf(x)

for all € > 0. This implies that r < [Psf](x), and hence [Psf](z) =r. =
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The next theorem presents a formula for Py in terms of increasing se-
quences and is due to W. A. J. Luxemburg [125, Note XV].

Theorem 1.81 (Luxemburg). Let E be a Riesz space and let ¢ € E~. Then
for each v € ET and 0 < f € E™ we have

[Py f](z) = inf{sup f(z,): 0 <z, 1<z and |¢|(x —z,) | O}.

Proof. We can assume that 0 < ¢ € E~. Fixz € ET and 0 < f € E™~ and
put

r=inf{sup f(z,): 0 <wz,7<z and |¢|(z —,) | 0}.
Let 0 < x,, 1< z satisfy ¢(x — xy,) | 0. Then for each n and k we have

[Pofl(x) = f(zn) < [Pofl(x —an)
(Pof = F Nk@)(x) + (f N ko) (@ = 2n)
(Pof = f NEd) (@) + ko(z — n)

and so, taking limits with respect to n, we get

[Py fl(z) —sup f(zn) < (Pof — f Nkd)(2)
for all k. Since f Ak¢ T Pyf, it follows that [Py f](x) < sup f(z,), and from
this we see that [Py f](z) < 7.
Now let € > 0. Since (f— Py f)A¢ = 0 holds, for each n there exists some
0 <yp <z with (f — Psf)(yn) + ¢(xz — yn) < 27". Put z, = \/—, vi, and
note that 0 < z,, 1< z. From 0 < ¢(x — zp,) < ¢(x — yn) — 0, we see that

¢(x — ) | 0. Also, note that 0 < (f — Pyf)(xn) < Yoiy(f — Paf)(yi) < e
holds. Therefore,

r <sup f(x,) <sup(f — Pyf)(zn) +sup[Py fl(zn) < €+ [Py fl(x)

holds for all € > 0, and so r < [P f](z). Consequently, [Py f](x) = r holds,
and the proof is finished. =

INIA A

A formula, due to the authors [16], describing the order projection onto
an arbitrary band of E~ is presented next.

Theorem 1.82 (Aliprantis-Burkinshaw). Let E be a Riesz space and let B
be a band of E~. If Pg denotes the order projection of E~ onto B, then for
each x € ET and 0 < f € E~ we have

[Ppflx) = sup inf{f(y): 0<y <o and ¢z —y) <e}.

¢peBt
Proof. Fix x € ET and 0 < f € E~, and put
r= sup inf{f(y): 0<y<z and ¢p(z —y) <e}.
e>0

¢eBt
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Note that for each ¢ € Bt we have Py < Pg. Thus from Theorem 1.80
it easily follows that r < [Pgf](z). Now let ¢ = Pgf. Then ¢) € BT, and
so by Theorem 1.80 we have

[Pefl(z) = [Ppy)(z) < [Pyfl(z)

= supinf{f(y): 0<y<w and ¢(z—y) <e} <r.
e>0

Thus, [Ppf](x) = r holds, as desired. =

In view of Theorem 1.81, it might be expected that the following formula
also holds:

[P fl(z) = inf{sup f(zn): 0 <z,7<z and ¢(z —z,) | 0 Vo € BT}.

Unfortunately, such formula is not true. For an example, let E be the
Riesz space of all Lebesgue integrable (real-valued) functions on [0, 1] with
the pointwise ordering. (Note that two functions differing at one point
are considered to be different.) Since z, | 0 in E implies z4(f) | 0 for
each t € [0,1], it follows that the point evaluations x +— x(t) are all order
continuous positive linear functionals on E. This implies that £ separates
the points of . Now consider the positive linear functional f: F — R
defined by

According to Example 1.55, the linear functional f is o-order continuous
but not order continuous. If B = E77, then
inf{sup flzn): 0<z,1<1 and ¢(1 —z,) | 0 for all ¢ € B+}
= inf{sup f(z,): 0<w, 71} =f(1)=1.
On the other hand, it is not difficult to see that [Pgf](1) < 1 must hold.
Finally, we close this section by presenting necessary and sufficient con-

ditions for a linear functional to belong to a principal band of E™.

Theorem 1.83. Let E be a Riesz space and let f € E~. Then for an order
bounded linear functional g € E~ the following statements are equivalent.

(1) g belongs to the principal band generated by f in E™.

(2) For each x € ET and € > 0 there exists some § > 0 such that
whenever ly| < x satisfies | f|(ly]) < 9, then |g|(ly]) < € holds.

(3) If an order bounded sequence {x,} of E satisfies lim|f|(|x,|) =0,
then lim g(z,) = 0.

(4) If 0 <z, 1<z and lim|f|(z — x,) =0, then limg(zx — x,) = 0.
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Proof. (1) = (2) Let x € E* and € > 0. Since |g| Ak|f| T |g| holds in E~
(Theorem 1.47), there exists some k with (|g| — |[g| A k|f]|)(z) <e. If [y| <z

satisfies | f[(]y|) < 1, then we have

lgl(yh) = (lgl = lgl AEIFD (wl) + (19l A KL (ly])
< (gl = gl AEIF) (=) + kI FI(ly]) < €+ €= 2.

(2) = (3) and (3) = (4) are obvious.

(4) = (1) Write g = ¢ + ¢, with ¢ € By and ¢ L f. Fix z € ET
and € > 0. Now let 0 < y < x. Since 1 L f holds, for each n there exists
some 0 < y, <y with [¢[(yn) + |f|(y — yn) < 27 ™. Then z, = /i, y;
satisfies 0 < 2, 1< y and |¢|(z,,) < Y1, [¥|(yi) < €. On the other hand,

the inequalities |f[(y — zn) < [fl(y — yn) < 27" imply [f|(y —zn) | 0.
Hence, by our hypothesis lim g(y — x,) = 0. In particular, note that

ligsgp[lqﬁ!(w) + [Yl(zn)] < lol(x) +e.

IN

Since € > 0 is arbitrary, we see that g(y) < |¢|(x) holds for all 0 <y < z.
Therefore,

g (@) =sup{g(y): 0<y <=} <|gl(x)
holds for all z € ET. Hence, g* € By. Similarly, g~ € By, and therefore
g=g" — g~ € By, and the proof is finished. m

Exercises

1. Show that if f: E — R is a g-order continuous linear functional on an
Archimedean Riesz space, then f is order bounded.

2. Consider an Archimedean Riesz space E. If f € EY and g € E™, then
show that the following statements are equivalent.

(a) fLyg.

(b) Cy C Ny.

(C) Cg L Cf.

3. Establish the following properties of perfect Riesz spaces.

(a) Every band of a perfect Riesz space is a perfect Riesz space in its
own right.

(b) If F is a perfect Riesz space, then Ly(F,F) is likewise a perfect
Riesz space for each Riesz space E. (In particular, the order dual of
every Riesz space is a perfect Riesz space.)

(c¢) If E is a perfect Riesz space, then E~™ is retractable on E.

4. Let E and F' be two Riesz spaces such that B = E~ and F'™ separates
the points of F. Then show that every positive operator from F to F



