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CHAPTER IV.

Derivation of additive functions of a set
and of an interval.

§ 1. Introduction. In this chapter we shall study Lebesgue’s
theory of derivation of additive functions in a Euclidean space of
any number of dimensions. When other spaces are considered, or
when we specialize our space (to be, say, the straight line R, or
the plane R,), we shall say so explicitly.

In what follows, an essential part is played by Vitali’s Covering
Theorem (vide, below, § 3) which is restricted to the case of Lebes-
gue measure. For this reason, the theorems of the present chapter
have not in general any complete or direct extension to other meas-
ures, not even when the latter are determined by additive funections
of an interval. In accordance with the conventions of § 5, Chap. I,
the terms measure, integral, almost everywhere, etc. wil
be understood in the Lebesgue sense whenever we do not explicitly
assign another meaning to them. Similarly, by additive functions
of a set we shall always mean functions of a set (B) (some of which
may of course be continued on to wider classes of sets, cf. Chap.ITI, §5).

We have already remarked in § 1, Chap. I, that any additive
function of a set @ in a space R, may beregarded asadistribution
of mass. It is then natural to consider the limit of the ratio @(8)/|S|
where S denotes a cube, or a sphere, with a fixed centre a and with
diameter tending to 0, as the density of the mass at the point a.
By the fundamental theorem of Lebesgue (vide, below, Theorem 5.4)
this limit exists almost everywhere. Moreover Lebesgue has shown
that in the above ratio, S may be taken to denote much more gene-
ral sets than cubes or spheres. Of these, further details will be
given in the next §.
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§ 2. Derivates of functions of a set and of an interval.
Suppose given a Euclidean space £2,,. By parameter of vegularity r(B)
of a set E lying in this space, we shall mean the lower bound of
the numbers |E|/|J| where J denotes any cube containing E. Thug
when E is an interval, I"/L"<Cr(E)< l/L, where I denotes the
smallest and L the largest of the edges of E; in particular, the
parameter of regularity of a cube is equal to 1.

A sequence of sets {H,) will be termed reguler, if there existy
a positive number « such that r(E,)>e for n=1,2, ...

We shall say that a sequence of sets {E,} tends to a point a,if 6(1,)->0
as n—>oo, and the point « belongs to all the sets of the sequence.

Given a function of a set @ (not necessorily additive) we call
general upper derivate of @ at a point ¢ the upper bound of the
numbers I such that there exists a regular sequence of closed sets {B,)
tending to «, for which 11)1111 O(B,)/|B.==1. We shall denote this

derivate by D?(a). Similarly, merely replacing the closed sety
by intervals, we define the ordinary upper derivate of @ at a
point @, and we denote it by @(a). If we remove the condition
of regularity of the sequences of intervals considered, we obtain
the definition of strong upper derivate. In other words the
strong upper derivate of @ at a point « is the upper limit of the
ratio @(I)/|I], where I is any interval containing @, whose diameter
tends to zero. This derivate will be denoted by Dy a).

The three lower derivates at a point a, general D® (a), ordinary
Qz(w)z and strong Oa), have corresponding definitions, and if at
a point @ the numbers D®(a) and D (a) are equal, their common
value is termed general derivative of @ at the point @ and will be
denoted by D®(a). If further D®(a)==oo, the function @ is said
to be derivable in the general sense at the point «. Similarly we define
the ordinary derivative 9'(a) and the strony dertvative Py(a), as well
as dqivability in the ordinary sense, and in the strong semse, of the
function @ at the point a. Sometimes the derivatives DO (a), D'(a)
and. Ds(a) are termed unique derivates, while the upper and lower
derivates (gf?nera,l, ordinary and strong) are termed extreme derivates.
At any point @, we clearly have DO(a) < Pla) < Do) <D D(a)
and similarly @s(a) <@ (a) < P(a) << Py(a); so that the existence
fnthe.r of a general derivative, or of a strong derivative, always
1mph_es that of an ordinary derivative. On the other hand, no such
relation holds between the general and the strong extreme derivates.
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It may be noted that in order that it be possible to determine
the general derivates of a function of a set @, the latter must be
defined at any rate for all closed sets; whereas in order to determine
the extreme ordinary derivates, or the extreme strong derivates,
we need only have the function ¢ defined for the intervals. This
is why the process of general derivation is most frequently applied
to additive functions of a set, and that of ordinary, or of strong,
derivation to functions of an interval. We shall often omit the terms
“ordinary”, “in the ordinary sense”, in expressions such as “ordinary
derivate”, ‘“derivability in the ordinary sense’. ’

We have seen (Chap.IIT, §5) that an additive function of
an interval # of bounded variation determines an additive function
of a set F*. Let us mention, in the case in which the function F
is non-negative, an almost evident relation between ordinary deri-
vates of F and general derivates of F*:

(2.1) Theorem. IfF is an additive non-negative function of an inter-
val, then, at any point @, which belongs to no hyperplane of discontinuity
of F, we have QF*(w)QE(m)gF(I)Q—D—F*(x).

In particular therefore, the ordinary derivative F'{x)=DF*x)
exists at almost every point x at which F* has a general derivative.

Proof. Since F(I)<F*(I) for any interval I, the inequality
F (m)gﬁF*(m) is obvious. On the other hand, let I denote any number
exceeding F (x). Then there exists a regular sequence of intervals {I,}
tending to the point z and such that lim F(ZI,)/|Is|<I. Since x does

not belong to any plane of discontinuity of F, we may asssume
that it is an internal point of all the intervals I,. Hence we can
make correspond to each interval I, an interval J,C I; such
that zedn |Jd=(1—1/n)-I and r(J.)=1(I»). We then have
lim sup F*(J )/ [T <lim F(I,)/|I/<I. Now sinece {Jnj is a regular

sequence of intervals tending to x, it follows that DF*(x)<l, and
therefore that DF*(z)< F(x).
Let us note also the following result:

(2.2) Theorem, If f is a summable function and @ is the indefinite
integral of f, then DO (x)<f(x) and Ds(x) <f(2) at any point x at which
the function f is upper semi-continuous, and similarly DD (x)>=f(x) and
@(x)=>f () at any point x at which the function 1 is lower semi-coniinuous.

In particular therefore, @'(x)= B (x)=DD(x)=f(x) at any
point x at which the function [ is continuous.
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In R, there is no difference between ordinary and strong deri-
vation. If F(z) is a finite function of a real variable, we understand
by its extreme derivates F(x) and F(z), and by its derivative, or untgue
derivate, F'(x), the corresponding derivates of the function of an
interval that F(#) determines (cf. Chap. IIT, § 13). Besides these
derivates, which we shall often term bilateral, we also define, for
functions of a real variable, unilateral derivatives and derivates.
Thus, if F(x)is a finite function of a real variable defined in the neigh-
bourhood of a point &, the upper limit of [F (2)—I (x)]/(x—2,)
as © tends to @, by values of x>, is called right-hand upper derivate
of the function F at the point %, and is denoted by F+(mo). Similarly
we define at the point z, the right-hand lower derivate E+(wo) and
the two left-hand, upper and lower, derivates, F (z,) and I (x,).
These four derivates are called unilateral extreme, or Ding, derivates.
If the two derivates on one side (right or left) are equal, their
common value is called unilateral (right-hand or left-hand) derivative
of the function F at the point in question. Finally, we shall call inter-
mediate derivate of F(x) at the point x, any number I such that
there exists a sequence {z,} of points distinet from x, for which
limz,=x, and Hm[F (z,)—F (@o)]/(@—xo) =1.

n n

Let E be a linear set, z, a point of accumulation of K, and
F(») a finite function defined on E and at the point ;. The upper
and lower limit of the ratio [F(x)—F (x,)]/(x—xy) as z tends to a,
by values belonging to the set B, are called respectively the upper
and lower derivate of F' at x, relative to the set B. We shall denote them
respectively by Fg(z,) and Fg(z,). When they are equal, their
common value is termed derivative of F at x, relative to the set B,
and is denoted by Fig(,).

Besides this derivation relative to a set, we define also
derivation relative to a function. Suppose given two finite
functions F'(z) and U(z), and let x, be a point such that the fune-
tion U is not identically constant in any interval containing .
We then call upper derivate Fy(xy) and lower derivate Fy(x,) of the
function F with respect to the fumction U at the point x,, the upper
limit and the lower lLimit of the ratio [F (2)—F (o)) U (2)— U (x,)]
as & tends to , by values other than those for which F(x)—F (iy) =
=U(%)—U (2,)=0. Similarly, considering unilateral limits of the
same ratio, we define four Dini derivates of F with respect to U:
Fyla), Fj(@), Fy(z) and Fy(a).
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When all these extreme derivates are equal, their common
value is denoted by Fy(xz,) and called derivative of F with respect
o the function U at the point x,. The most usual case in which this
method of derivation is applied, is when U is a monotone increasing
function; and it is then easy, by change of variable, to reduce deri-
vation with respect to U to ordinary derivation.

§ 3. Vitali’s Covering Theorem. We shall say that afamily G
of sets covers a set A in the sense of Vitali, if for every point x of 4
there exists a regular sequence of sets (€) tending to = (cf. p. 106).

(3.1) Titali’s Covering Theorem. If in the space R, a family
of closed sets © covers in the sense of Vitali a set -A, then there exists
in € a finite or enumerable sequence {E.} of sets mo two of which have
common points, such that

(3.2) [A—2 En|=0. |

Proof. a) We first prove the theorem in the special case in
which (i) the parameters of regularity of all the sets (€) exceed
a fixed number ¢>>0 and (ii) the set 4 is bounded i. e. contained
in an open sphere S. We may clearly assume that, in addition, all
the sets (€) are also eontained in §.

This being so, we shall define the required sequence {E. by
induetion in the following manner.

For E, we choose an arbitrary set (€), and when the first p
sets Ky, K, ..., E, no two of which have common points, have
been defined, we denote by 6, the upper bound of the diameters

D
of all the sets (€) which have no points in common with > E;, and

=1

by Epi1 any one of these sets with diameter exceeding d,/2. Such
& set must exist, unless the sets K, B, ..., E, already cover the
whole of the set 4, in which case they constitute the sequence whose
existence was to be established. We may therefore suppose that
this induction can be continued indefinitely.

To show that the infinite sequence {E.} thus defined covers A
almost entirely, let us write

(3.3) B=A—)'E,
un

and suppose, if possible, that |B|>0. On account of condition (i), we
can associate with each set E, a cube J, such that E.(CJ. and
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|Bo|> a-|Jn|. Let J. denote the cube with the same centre as J
and with diameter (4m+1) d(Ja). The series

(3.4) ST =emt )" JWH < (4m+1)™ o DBl < (4mA-1)"e0

converges; therefore we can find an integer N such tha.t )" |Jn| <|B|.

It follows that there exists a point #,eB not belongmg to any I
for n>>N; and since by (3.3) the point 2, does not belong to ZD,,

and the sets E. are supposed closed, there must exist in ¢€ a set i
containing z, and such that

(3.5) E-En=0 for
Hence the set B has common points with at least one of the sets H,
for n>>N; for otherwise we should have 0<C O(B) << 0n << 20 (Bhup) <<

< 26(Jny1) for every positive integer n, and this is clearly impossible
since by (3.4) we have lim d(Jn)=0. Let n, be the smallest of the
n

values of n for which E-E,=0. Then on the one hand, E-E.,=0
for n=1, 2, ...,n,—1, so that

(3.6) O(B) << On,—13

n=1,2,..,N.

and on the other hand, by (3.5), 1y >N, which implies, by definition
of x,, that z, does not belong to Jnu Thus we find that there are
both some points outside Jn“ and some points belonging to the seb
B, CJ», which are contained in the set F; this set must therefore
have diameter exceeding 26(J»)=> 26(Enu)>6n“—1, in contradiction
0 (3.6). The assumption that |[B|> 0 thus leads to a contradiction
and this proves the theorem, subject to the additional hypotheses
(i) and (ii). _

b) Now let € be any family of closed sets covering the set 4
in the sense of Vitali; and let us denote, for any positive integer n,
by S. the sphere S(0;n) and by An the set of the points zed - Su
for which there exists a sequence of sets tending to z and consisting
of sets (€) whose parameters of regularity exceed 1/n. The sets 4n
constitute an ascending sequence and 4=1Ilim An..

n
We can now define by induction a sequence of families of
sebs {3 subject to the following conditions: 1° each family %
consists of a finite number of sets (€) no two of which have common
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points and none of which, for »n>>1, have points in common with
the sets of preceding families %, X, ..., Tu—1; 20 denoting by T
the sum of the sets which belong to &

~ny

(3.7) 14 ——‘:5_;1’,-] <1/n.

To see this, suppose that for n<{p we have determined families §

subject to 1° and 29 Write AF,.H__A,,T,——, T, and consider the

family of all the sets () Whleh are contained in the open set C 2 T; and
i=1

whose parameters of Tegularity exceed 1/(p-+1). This family evid-

ently covers the set -Ap—HCAp-HC Spy1 in the sense of Vitali, and

by what we have already proved we can extract from it a sequence ’E}

of sets, no two of which have common points, so as to cover E,H.,

almost entirely. Therefore, for a sufficiently large index 4,

p b ~ L o
|4 pt1 ngi—%:Eil=pr+z "’"g.;Ezl <1/(p+1),

and, denoting by %, the family consisting of the sets El, 1172, vy ﬁ,-q,
we find that conditions 1° and 20 hold when n=p-1,
Let us now write =2 %.. The family ¥ consists of a finite

number, or of an enumerable infinity, of sets (€) no two of which
have common points. Denoting the sum of these sets by T, we find,
by (3.7), |[A—T|=0 and this completes the proof.

The proof given above is due to 3. Banach [3] (for other proofs cf. C. Ca-
rathéodory [II, pp. 299—3807] and T. Radé [3]).

Theorem 3.1 was proved by G. Vitali [3] in a slightly less
general form; he assumed the family € to consist of cubes. H. Le-
besgue [5] while retaining the line of argument of Vitali, showed
that the conclusion drawn by Vitali could be generalized as follows:

(3.8) Theorem. Given a set A and a family € of closed sets, suppose
that with each point xe A we can associate & number @ >0, a sequence

{Xu} of sets (€) and a sequence {J.} of cubes such that
Zedn, XnCdn, |Xa|>a-|Jo for n=1,2,..., and lmd(Jn)=0.
n

Then € contains a sequence of sets no two of which have common
points, that covers the set A almost entirely.
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This statement, although apparently more general than
that of Theorem 3.1, easily reduces to the latter. Ifor let us denote
by G° the family of all the sets of the form K 4-(x), where B is any
set of € and # any point of the set 4. The family €° clearly covers
the set A in the Vitali sense, and by Theorem 3.1 we can therefore
extract from it a sequence {En} of sets no two of which have common
points and which covers the set A almost entively. Now each set K
either already belongs to €, or becomes a set (€) as soon as we
remove from it a suitdbly chosen point. Therefore, removing where
hecessary a point from each E», we obtain a sequence of sets (€) no
two of which have common points and whose sum, since it differs from
D En by an at most enumerable set, covers A almost entirely.

For further generalizations of Vitali’s theorem (whiel, again, can be proved
without introducing fresh methods), see B. Jessen, J. Marcinkiewiez and
A, Zygmund [1, p. 224)].

It is easy to see that the hypothesis that the family € covers the set A
in the Vitali sense (and not merely in the ordinary sense) is essential for the
validity of Theorem 3.1. But, as has been shown by S. Banach [1] and II. Bolr
(vide C. Carathéodory [II, p. 689]), this hypothesis cannot he dispensed with
in the theorem even in the case where G is a family of intervals such that to each

point @ of the set 4 there corresponds a sequence {I,,) of intervals belonging to ¢,

of centre x and diameter 6(I,) tending to zero as n—>oco.

For covering theorems similar to that of Vitali and which correspond to
linear measure (length, ef. Chap. II, §9) of sets, vide W. Sierpinski [7],
A. 8. Besicoviteh [1] and J. Gillis [1].

§ 4. Theorems on measurability of derivates. Of the
two theorems which we shall establish in this §, the first is due to
S. Banach [4, p. 174] (cf. also A. J. Ward [2, p. 177]) and concerns
the extreme derivates of any function of an interval (not necessarily
additive). We begin by proving the following lemmas:

(1) Lemma. Any set expressible as the sum of o family of intervals
8 measurable.

Proof. Let 3 be any family of intervals and let 8 be the sum
of the intervals of 3. Let € denote the family of cubes each of which
is confained in one at least of the intervals (3). The set S is clearly
covered by € in the Vitali sense and by Theorem 3. 1, § is therefore
expressible as the sum of a sequence of cubes (€) and of a set of
measure zero. Therefore the set § is measurable, as asserted.

(4 2) Theorem. IfFis afunction of an inter val, its two extreme ordinary
derivates F and F and its extreme strong derivates F Fsand F s are measurable.
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Proof. Let us take first the strong derivates of F, say F..

Let @ be a finite number and P the set of the points & for which
Fs(®)>a. For any pair of positive integers h and k, let us denote
by Ppr the sum of all the intervals I for which 6(I)<C1/k and
F(I)/I|Za+1/h. We see at once that P—— HPM Now the sets

P, are measurable on account of Lemma 4 1 and so is the set P.
This proves Fs(z) to be a measurable function.
Consider next the ordinary upper derivate F. As before let a
be any finite number, and @ the set of the points « at which F(r)> a.
In order that a point x should belong to @, it is clearly neces-
sary and sufficient that there should exist a positive number e
and a sequence (I} of intervals tending to « such that r(I.)=e
and F(I.)/|)/Za+a for n=1,2,... Hence denoting for any pair
of pon’m’e integers A,k by Qur the sum of the intervals I such that
Z1[h, (1) <1k and F(I)/|I| Za+1/h, we find easily that
Q__ 2 H Qnr. Thus, since each set Qn, is measurable by Lemma, 4.1,

50 is a,lso the set Q. The derivate F(m) is therefore measurable.

It follows in particular from Theorem 4.2 that the bilateral
extreme derivates of any function of a real variable are measurable.
The same is not true of unilateral extreme derivates. Neverthe-
iess, as shown by S. Banach [2] (cf. also H. Auerbach [1]), these
derivates are measurable whenever the given function is so. Similarly
by a theorem of W. Sierpinski [8], the Dini derivates of a function
measurable (B) are themselves measurable (B). These two results
are included in the following proposition, from which they are
obtained by choosing the class & to be either & or ®.

(4.3) Theorem. If % is an additive class of sets in R, which includes the
sets measurable (), the Dini derivates of any function of a real varigble
which is finite and measurable (%), are themselves measurable ().
Proof. If F is any finite function of a real variable, x any
point and %,k any pair of positive integers subject to k> h, let us
write D), x(F'; ) for the upper bound of the ratio [F(t)—F (x)]/(t—x)
when 2+1/k<<t<<x+1/h. At any poiut ¢ we clearly have .

(4.4) F+(2) = lim lim Dy x(F; x).
I k

Now let "¢ be any finite number and consider the set
(4.5) E[Dys(F; 2) > al.

S, Saks. Theory of the Integral. 8
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We see at once that if the function ¥ is constant on a set E, the
set of the points # of B at which Dpx(F;@)>¢ is open in B (cf.
Chap. I, p. 41). Thus the set (4.5), and consequently the expression
Dnx(F; ) as function of @, is measurable (&) whenever the function
is finite, measurable (%) and assumes at most an enumerable infinity
of distinet values.

This being so, let F be any finite function measurable (%).
We can represent it as the limit of a uniformly convergent sequence
{F,} of functions measurable (%) each of which assumes at mogt
an enumerable infinity of distinet values: for instance we may write
Fo(z)=i/n, when i/n<F(2)<(i+41)/n for i=..—2,—1,0,1,2,....
We then have Dp(F;2)=1lm D), (Fr;2), and since by the above

n

the functions Dux(Fnjx) are measurable (X) in @, 50 is Dy (F; ).
It follows at once from (4.4) that the derivate I (x) is also meas-
urable (%), and this completes the proof.

§ 5. Lebesgue’s Theorem. We shall establish in this § the
fundamental theorem of Lebesgue on derivation of additive functions
of a set and of additive functions of bounded variation of an interval.

(5.1) Lemn_l_a. If for a mon-negative additive function of a set @ the
inequality DO (x)Z=a holds at every point x of a set A, then

(5.2) O(X)=a-|4]
holds for every set X DA, bounded and measurable (B).

Proof. Let ¢ be any positive number and b any number less
than a. By Theorems 6.5 and 6.10 of Chap. ITI, there exists a bounded
open set ¢ such that

(5.3) XC@ O(X)> O(G)—e.

Let us denote by € the family of closed sets E( @ for each
of which @ (E)=>b-|E|. Since by hypothesis, D& (z)>>a>b at any
point e 4, the family € covers the set A in the Vitali sense, and
by Theorem 3.1, we can extract from it a sequence {Ex} of sets no
two of which have common points, 80 as to cover almost entlrely
the set 4. Therefore, on account of (5. 3),

D(X)=0 (G)-—-s}%,’d) En)—ez2b- ) |By| — 22 b-|A| —e.

and

In this we make £¢~>0 and b—> ¢, and (5.2) then follows at once.
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(5.4) Lebesgue’s Theorem. An additive funetion of a set is almost
everywhere derivable in the general sense. An additive function of
bounded variation of an interval is almost everywhere derivable in
the ordinary senmse.

Proof. On account of Theorem 2.1 we may restrict ourselves
to non-negative additive functions of a set.

Let @ be such a function and suppose that ]—)—ﬁ(x)>?_D_d5(w)
holds at each point = of a set 4 of positive measure. For any pair
of positive integers h and % let us denote by A, the set of the points
@ of A for which DO (z)> (h-+1)/k>h/k> DB(z). We have A_%;Ah,k,

and therefore there exists a pair of integers h, and %k, such that
|4 r,1/>0. Let us denote by B any bounded subset of A, of
positive outer measure. Let ¢ be any positive number and G
a bounded open set such that

(5.5) BC@G and G| <<|B| +e.

ho

Consider the family of all closed sets E(C @ for which O(E) IE{

This family covers the set B in the Vitali sense, and therefore con-
tains a sequence (E,} of sets no two of which have common points,
which covers the set B almost entirely. Writing Q =2’ B, we find, on

account of (5.5),

ho
6.6 Q=30 En)<"° S B < B .16] < 2. (1Bl-+o).
On the other hand, D®(x)>>(hy+1)/k, at each point z e B. Therefore,
since all but a subset of measure zero of the set B is contained in the
7?.0—[—1

set @, it follows from Lemma, 5.1 that O(Q)=>

on aceount of (5.6) that (hy-+1)- [B]gho-([BH—e ). But this is clearly
a contradiction since |B|>>0 and & is an arbitrary positive number.

Thus the function @ has almost everywhere a general derivative
D®. It remains to prove that the latter is almost everywhere finite.
Suppose the contrary: there would then exist a sphere S such that
DO (z)=+oc at any point x of a subset of S of positive measure.
We should then have, by Lemma 5.1, @(S)=-oco, which is impos-
sible and completes the proof.

-|B|, and therefore,

g%
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The preceding theoremn was proved by II. Lebesgue [I, p. 128] firsg
for continuous functions of a real variable and later [5, 1. 408—425] for additive
functions of a set in R,. Among the many memoirs devoted to simplifying the
proof we may mention: G. Faber [1], W. H. and G. C. Young [1], H. Stein-
haus [1], Ch. J. de la Vallée Poussin [1, I; p. 103], A. Rajchman and
8. Saks [1], J. Ridder [8] (cf. also the direct proof of Lebesgue’s theorem for
additive functions of bounded variation of an interval in the first edition of thiy
book). More recently F. Riesz [6; 7] has given an elegant proof of Lebesgue’s
theorem for functions of a real variable. Finally 8. Banach [4, p. 177] has exten.-
ded the theorem in question to a class of functions of an interval which is slightly
wider than that of additive functions of bounded variation. The proof given
here applies also without any essential modification to the theorem of Banach.

For an extension of the theorem to certain abstract spaces, see J. A. Clark-
son [11 (cf. alzgo 8. Bocehner [3)).

Another application of Lemma 5.1 is the proof of the fol-
lowing theorem on term by term derivation of monolone sequences
of additive functions:

(5.7) Theovrem. If an additive function of a set D is the imit of a mono-
tone sequence {On} of additive functions of a set, then almost everywhere
n

In the same way, if an additive function of bounded variation
of an interval, F, is the limit of a monotone sequence (I} of additive
functions of bounded variation of an interval, then almost everywhere
F'(z) =lim Fp(z).

n

Proof. Suppose, to fix the ideas, that the sequence {@,) is
non-decreasing and write @,=®—&,. To establish the first part
of the theorem, we need only show that

(5.8) lim DO, (z) =0

almost everywhere.

For this purpose, let 4 denote the set of the points 2 at which
(5.8) is not satisfied and suppose that |4|> 0. For any positive inte-
ger k we write 4, for the set of the points # at which lim D 8,(x)>>1 [k.

n

Since A=2'4,, there is an index k=1kg such that |[4,]> 0. Let B de-
k

note any bounded subset of 4, of positive measure and I an interval

containing B. Since the sequence {6,) is non-in¢reasing, so is the

sequence {D@; and therefore we must have D®,(x)>>1 [ky for

n=1,2, ... at any point xe BC 4,. Hence by Lemmsa 5.1, we find
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8. (I) > |B|/k, for every positive integer n, and this is clearly a con-

tradiction since [B|>0 and lim @,(I)= (I )—1lim @,(I) = 0.

We might prove similarly the second part of the theorem;
but actually the latter can be reduced at once to the first part.
In fact if we suppose the given sequence Fn} non-decreasing and
write Tn=F—F,, then the functions of an interval, Th, are non-
negative and the sequence {T'»(I)} converges to 0 in a non-increasing
manner for every interval I. The sequence {I% of additive and
non-negative functions of a set is then also non-increasing and con-
verges to 0 (cf. Chap. ITI, Theorem 6.2). Hence, by the first part of
our theorem and by Theorem 2.1, we have lim T'5(#)=1imD Tx(x)=0,

and therefore lim Fn(z)=F'(z), for almost all z, which completes
the proof.

For functions of a real variable, Theorem 5.7 may be stated in the fol-
lowing form (vide G. Fubini [2]; cf. also L. Tonelli [3] and F. Riesz [6; 7))

If F(z) =2Fn(m) s a convergent series of monotone non-decreasing functions,
n

then the relaiion F,(W)z_?.F;z({lJ) holds almost everywhere.
n

§ 6. Derivation of the indefinite integral. Given a set A,
let us write Lis(X)=|4.X| for every measurable set X. The function
Ls of a measurable set, thus defined, is termed measure-funcdtion
for the set A. Considered as function of a measurable set, or as
function of an interval, I is additive and absolutely continuous;
and, if further the set A is measurable, we have L4(X)= \( ca(z)dx

for every measurable set X, i.e. the function L, is the indefinite
integral of the characteristic function of the set A.

(6.1) Theorem. For any set A we have

(6.2) DL4(%) = calz)

at almost all x of 4; and if further, the set A is measurable, then (6.2)
holds almost everywhere in the whole space.

Proof. By Theorem 6.7 of Chap.IIT the set 4 can be enclosed
in a set He®; for which the measure-function is the same as for
the set 4. Let us write H=][G,, where {G.) is a descending
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sequence of open. sets. We clearly have I)L(,vn(ac):l at any point wel,

and so & fortiori at any ﬁoin‘r ze AC HC Gn. Hence, l‘bl‘lii*mbcring
that the sequence {LG } of functions of a set is non-increasing and

converges to the function Li=Lg, it follows by Theorem 5.7 that
DL4( )= hm DLg (@ #)=1=c4(z) almost everywhere in A.

Now suppose the set 4 mea,surable Then Lg(X )+ La(X) |X]
for every measurable set X, and consequenﬂy DLua(w) 4+ DLa(z)=
at any point # at which the two derivatives DLu(x) and DLica( )
exist, i. e. almost everywhere by Lebesgue’s Theorem 5.4. Now, by
what has been proved already, DLca(®)=1 almost everywhere
in CA. Therefore DLg(z) = 0=ca(z) at almost all # of C4 and
this shows that (6.2) holds almost everywhere in the whole space.

(6.3) Theorem.
fum'twn f, then

If @ s the indefinite integral of a summable

(6.4)
at almost all points = of the space.

Proof. We may clearly assume that f is & non-negative function.
If f is the characteristic function of a measurable set, the relation (6.4)
holds almost everywhere by the second part of Theorem 6.1. The rela-
tion therefore remains valid when f is a finite simple funection, i.e.
the linear combination of a finite number of characteristic functions.
Finally, in the general case, any non-negative summable function f
is the limit of a non-decreasing sequence {f.} of finite simple measur-
able functions; therefore, denoting by @, the indefinite integral of f,
it follows from Theorem 5.7 that D @(x)= lim D @y() = lim f(x) =7 ()

n n

almost everywhere, and this completes the proof.

§ 7. The Lebesgue decomposition. In this § we shall give
for additive functions of a set (B), a more precise form to the
Lebesgue Decompogition Theorem 14. 6, Chap. I. We shall prove in
fact that the absolutely'continuous funetlon which occurs in this
theorem is the indefinite integral of the general derivative of the
given function. At the same time we shall establish the corr esponding
decomposition for additive functions of bounded variation.
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(7.1) Lemma. If @ is a singular additive function of set, then
DO(x)=0 almost everywhere.

Proof. We ma,y assume (cf. Cha.p I, Theorem 13.1 (1)) thab
the function @ is non-negative.

The function @ being smgula.l, there ems’cs a set E; measur-
able (B) and of measure zero, such that

(7.2) O(X-CE))=0 for every set X bounded and measurable (B).

Suppose that the set of the points  at which D®(x)>0 has
posn;we measure. Then denoting by . the set of the points zeCE,
at which D&(z)> 1/n, there exists a positive integer N such that
|@x>0. Consequently, there also, exists an interval I such that
II-Qx>0, and by Lemma 5.1 we find O(I-CEy)>=>0(I-Qy) >
=|I-Qn|/N>0, which clearly contradicts (7.2).

(7.3) Theorem. If @ is an additive function of a set, the derivative
DO is summable, and the function @ is expressible as the sum of its
function of singularities and of the indefinite integral of its general
derivative.

Proof. By Theorem 14.6, Chap. I, we have &= 0+ T where 6
is & singular additive function of a set and ¥ is the indefinite integral
of a summable function f. Hence, making use of Theorem 6.3 and
of Lemma 7.1 we find almost everywhere D@ (x)= D@(m)—'—D U(x)=f(x)
and this proves the theorem.

We can extend the theorem to additive functions of boundedf
variation of an interval. We have in fact:

(7.4) Theovem. If F is an additive function of bounded variation
of an interval, the derivative F' is summable, and the funciion F is
the sum of a singular additive function of an interval and of the in-
definite integral of the derivative F'.

Moreover, if the fumction F is non-negative, we have for every
interval I,

(7.5) f F'(x) da,

equality holding only in the case in which the function F is absolutely
continuous .on I,
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Proof. We may clearly assume the function F to be non-
negative in both parts of the theorem. The corresponding function
of a set F*, together with its funetion of singularities, will then also
be non-negative; and on account of Theorems 7.3 and 2.1 we shall have

(16) PX)>>[DF*(a)do=[F'(z)dw for every bounded set X ¢®.
X X

Let us write for any interval I

(7.7) (1) = F(I) — [ F'(w) dx.
I
The function of an interval thus defined is clearly non-negative,
since by (7.6)
FI)=F*I°) > [F'(2) do = [F'(w) de
1 i

for every interval I. Moreover, if we take the derivative of both
sides of (7.7)in accordance with Theorem 6.3, we find D 1™ (x)=1"(2)=0
almost everywhere. It therefore follows from Theorem 7.3 that the
function of a set 7* — and so by Theorem 12.6, Chap. III, the
function of an interval T — are gingular. The relation (7.7) therefore
provides the required decomposition for the function #.
_ Finally, since the function T is non-negative, it follows from
(7.7) that the inequality (7.5) holds for every interval I, and re-
duces to an equality if, and only if, T7'(I)=0 for every interval
ICI, In other words, in order that there be equality in (7.5) it
is necessary and sufficient that the function ¥ be on I, the inde-
finite integral of its derivative, i.e. be absolutely continuous on I,
Theorem 7.4 provides a decomposition of an additive function
of bounded variation of an interval into two additive functions
one of which is absolutely continuous and the other singular. Just
a8 for functions of a set, this decomposition is termed Lebesgue
decomposition and is uniquely determined for any additive function
of bounded variation. For suppose that G+T,=@G,+T, where &
and G, are absolutely continuous functions and T, and u'TZ are sin-
gular functions; then @,—6G=T,—T, and by Theorem 12.1 (2% 69),
Qhap. III, this requires Gy=G, and T,=T, The absolutely con-
tinuous fqnction and the singular function occurring in the Lebesgue
decomposition of a function of bounded variation F are called,

respectively, the absolutely continuous ) )
cu part and the functi [ sin-
gularities of the function F. f o of vin
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As a special case of Theorems 7.3 and 7.4, let us mention the
following result, in which part 20 includes Lemma 7.1 and its
converse.

(7.8) Theorem. 1° An additive function of a set, or an additive function
of an interval of bounded variation, is absolutely continuous, if, and
only if, it is the indefinite integral of its derivative.

20 An additive function of a set, or an additive function of an
interval of bounded variation, is singular if, and only if, its derivative
vanishes almost everywhere.

Finally, let us mention also an almost immediate consequence
of Theorems 7.3 and 7.4:

(7.9) Theorem. The derivative of the absolute variation of an ad-
ditive function of a set, or of an additive function of an interval of
bounded variation, is almost everywhere equal to the absolute value
of the derivative of the given function.

Proof. Consider to fix the ideas, an additive function of bound-
ed variation of an interval, F. Let T be the function of singular-
ities of F, and let W and V be the absolute variations of the func-
tions F and T respectively. In virtue of Theorem 7.4 the relation

F(I)=[F'(x)ds+T(I) holds for every interval I, and hence also
I
(7.10) W) <[|F' (@) do + 7).
I
Now the function V is singular together with T, so that its deriva-
tive vanishes almost everywhere by Lemma 7.1. Hence taking the
derivative of (7.10), we find on account of Theorem 6.3 that
W'(x)<<|F'(z)] almost everywhere, and this completes the proof
since the opposite inequality is obvious.

§ 8. Rectifiable curves. By a curve in a space R, we shall
mean any system C of m equations z;= X(t) where i=1,2,...,m and
the X,(t) are arbitrary finite functions defined on a linear interval
or on the whole straight line R;. The variable { will be termed para-
meter of the curve. The point (X;(2), Xo(t), -.., Xm(t)) will be called
point of the curve corresponding to the value ¢ of the parameter,
and denoted by p(C;t). If E is a set in R;, the set of the points
p(C;t) for te E will be called graph of the curve C on E and de-
noted by B(C; E) (cf. the similar notation for graphs of functions,
Chap. 11T, p. 88).
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For simplicity of wording we consider in the rest of this §,
only curves in the plane I,; we shall suppose also that the functions
determining these curves are defined in the whole straight line R,
But needless to say, these restrictions are not essential for the
validity of the proofs that follow.

Let therefore ¢ be a curve in the plane, defined by the equa-
tions #=X(t), y=Y (). Given any two points a and b>a, a finite
sequence 7={l}j0,1,...n Of points such that a=1<t,<<...<tu=b
will be called chain between the points ¢ and b, and the number

n . B
j §9 (Pi-1,p));  where 2i=p(C; 1),

will be denoted by o(C;7). (We may regard this number as the
length of the polygon inscribed in the curve ¢ and whose vertices
correspond to the values a=ty, t),...,t=0 of the parameter.)
The upper bound of the numbers o(C;7) when 7 is any chain
between two fixed points a and b, will be called length of arc of the
curve C on the interval I=[g, b], and will be denoted by S(C;I)
or 8(C;a,b). If S(C;I)F oo the curve C is said to be rectifiable on
the interval I; and if this is the case on every interval we say sim-
ply that the curve C is rectifiable. :

(8.1) For any curve C we have S(C;a,b)+8(C; b, e)=8(C; a, )

whenever a<<b<<e.

_ It is enough to prove that S(C;a,b)+S(C;b,c)=8(C;a, ¢),
since the opposite inequality is obvious. Let z={a=1,, Ty veny th=0)
be any chain between o and ¢, and let h be the index for which
bt Kb <t Writing oy={a=t,, &}, ..., tn—1, 0} and =10, ts, ... ,tu==0},
we have (05 7)<<o(C; 1) +6(0; 7,) <S(C; @, b)+S(C; b, ¢), and so
805 @, 0) <B(C; 4, b) + 8(05 b, o). |

It follows from (8.1) that if a curve C is rectifiable, the length
of arc 'S(O; I) is an additive function of the interval 7. We shall
call this function length of the curve C. Any function of a real vari-
able .tha,t corresponds to this function of an interval, i.e. any
function 8(t) such that §(b)—§ (@)=8(C; @, b) for every interval
{a,b], will also be termed length of the curve (.
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(8.2) Jordan’s Theoren. If C is a curve given by the equations
p=X(t), y=Y (1), we have

WX D<S(6; D), WX D<SS(C D),

(8.3) W(X; 1)+ W(T; I)=8(C; I)

for any interval I; and therefore, in order that the curve C be rectifiable
on an interval Ly, it is necessary and sufficient that the functions X
and Y be of bounded variation on L.

: Proof. Given an interval I=[a, b], we easily find that for
any chain r={a=t,t, ..., la=>0} between the points « and b,

SIEG) —Z <00, IVl —T-0l<o(0;)

(05 1) < ST 0) — X 431 70) —¥ -0 S WO D+ WIT; 1),

from which the inequalities (8.3) follow at once.

(8.4) Theorem. If C is a rectifiable curve given by the equations
z=X(t), y=XY (8), and the function S(t) is its length, then
‘ (i) in order that S(1) be continuous at a point [absolutely contin-
wous on am interval] it is necessary and sufficient that the two func-
tions X (t) and Y (t) should both be so; ‘

(ii) we have A{B(C; E)<<|S[E] for any linear set B (i.e. on
any set B the length of the graph of the curve C does not exceed the
measure of the set of values taken by the function 8(8) for te E);

(i) [S'(E)R=[X'(t)P+[X'(t)? for almost every t;
b
(iv) 8(0; a,0) > [T WPFTTOPa for every interval [, b,

and the sign of equality holds if, and only if, both the functions X (f)
and Y () are absolutely continuous on [a, bl

Proof. re(i): This part of the theorem is an immediate con-
sequence of the relations (8.3), since by Theorems 4.8 and 12.1 (19
of Chap. ITI, a function of bounded variation is continuous at a point
[absolutely continuous on an interval] if, and ouly if, its absolute
variation is so, : : -
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re (ii): Let € be any positive number and let {I.} be a sequence
of intervals such that

(8.5) S[EIC I and DL <|S[E]+ e

n

(8.6)

We may clearly assume that no interval I has a diameter exceeding &,

This being so, we write E=B(C;E) and we denote by E,
the set of the points p(C;t) of the curve C for each of which S (t)e In.
It is easy to see, on account of (8.5), that E(C ;’ E,. On the other

hand 6(ﬁn)<d(1,,)=|1n]<e~ for any n, and it follows from (8.6)
(cf. Chap. II, §8) that AO(E)<|S [E]|+¢ and hence by making &
tend to zero, that A(E)<<|S[E]|, as asserted.

re(ili): Let I,=[ay by] be any interval. We shall show sue-

cessively that both the relations
(8.7) [SOPS[XOPRPHY'OF and (8.8) [S'OP<L[X@)P+HY ()

hold almost everywhere in I,; here the derivatives S'(¢), X'(t)
and Y'(t) exist almost everywhere on account of Theorem 8.2 and
of Lebesgue’s Theorem 5.4. _

We have S(t—i—h)-8(t)>{[X(t+7z)~—X(t)]2—|—[Y(t+h)—Y(t)]2}l"2
for any point t and any k>0, and if we divide both sides by k and
make > 0, this implies the relation (8.7) at any point ¢ for which all
three functions are derivable at the same time, i. e. almost everywhere.

Now let A denote the set of the points tel, at which the three
derivatives X'(t), ¥'(t) and S'(t) exist without satisfying the inequal-
ity (8.8); and for any positive integer , let A. denote the set of
the points te4 for each of which the inequality

ST = (XA + LTI +1/n
holds for all the intervals I containing ¢, whose diameters are less
than 1/n. Clearly A=2>4n.

Keeping » fixed for the moment, let ¢ be any positive number.
There exists & chain 7=={ay="1y, t;, ... , t,=Do} such that H—i—s<1/n
for k=1, 2, ..., p, and such that 8(C;I,)<<o(C;7)+¢. Consequently,
writing for brevity J,=[t,_,, 1], p,=D0(C;1,), o,=0(p,_;P,), We have
(8.9) ST =ort|Ji/n for k=1,2,...,p, whenever Jy-An=0,

and on the other hand

p p
(8.10) 28T <2 onte
k=1 ¥=
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N . ny L , | . . .
Therefore if ;’,( stands for a summation over all the indices &
7

for which J,-4, =0, we find on account of (8.9) and (3.10) that

(n) (1) P
M2 S 2T IS )—e < JIS(T ) — o, < me.

) Now since ¢ is an arbitrary positive number, it follows that
|4,=0 for any =, and therefore also that |4]=0. Thus the in-
equality (8.8) holds almost everywhere, as well as the inequality (8.7),
and this completes the proof of part (iii) of the theorem.

Finally, since S(C;a, b)=8(b)—=S(a), part (iv) reduces on
account of (i) and (iil) to an immediate consequence of Theorem 7.4.

Theorem 8.4 (in particular its parts (iii) and (iv)) is due to L. Tonelli
[1; 4]; c¢f. also P. Riesz [6; 7] B

As regards part (ii) of the theorem, it may be ohserved that in the case
in which the curve ¢ has no multiple points (i. e. when every point of the curve
corresponds to a single value of the parameter) the inequality .1{B(C: E), < |S[E]|
can easily be shown to reduce to an equality.

As proved by T. Wazewski [1], any bounded continuum P of finite
length may be regarded as the set of the points of a curve ¢ on the in-
terval [0,-1], such that S(C;0,1)~ 2-A(P).

§ 9. De la Vallée Poussin’s theorem. With the help of
the results established in the preceding § we can complete further,
for continuous functions of bounded variation of a real variable,
the decomposition formula of Lebesgue.

We shall begin with the following theorem, which itself com-
pletes, in part at any rate, the second half of Lebesgue’s Theorem 5.4.

(9.1) Theorem. If F(x)is a function of bounded variation and W (z)
denotes its absolute variation, then for the set N of the poinis at which
the function F(x) is continuous but has no derivalive finite or infinite,
we have

(9.2) |F(N)=WX)=[¥|=0  and  (9.3) A[B(F;N)i=0.

Proof. Consider the curve (: zx=w, y=F(r). Let S(z) be
the length of this curve and let B be the set of the values assumed
by the function §(z). For any seE, denote by X(s) the value of
for which S (r)=s and write ¥ (s)=F (X (s)). Since (cf. Theorem 8.2)
|3 (55) —X (8)|<so—s1]  and | Y (s5)—¥ (8,)|<[sy—s,| for any pair
of points &, s, of B, the functions X(s) and ¥ (s) are continuous
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on the set B, and moreover may be continued on to the closure E
of this set by continuity. If now [a, b] is an interval contiguous
to B, the function X (s) assumes equal values at the ends of this
interval, and the point #=X (a)=2X(b) is a point of discontinuity
of the functionF(x). We shall complete further the definition of
the functions X (s) and Y (s) on the whole straight line [2, so ag
to make the former constant and the second linear, on each interval
contiguous to E

This being so, congider the curve O, given by the equations
x=X(s), y=Y (s). We verify easily that the parameter s of thig
-eurve is its length. (Actually we see easily that the graph of the
curve (; is derived from that of the curve C by adding to the latter
at most an enumerable infinity of segments situated on the lines
x=¢; where ¢; are the points of discontinuity of the function 7.)
By Theorem 8.4 (iii), we therefore have [X’(s)]2+[Y’(s)]2=—~1 for
almost all s, and therefore the set H of the points s for which either
one of the derivatives X'(s) and Y’(s) does not exist, or both exist
and vanish, is of measure zero. »

Now we see at once that if se¢ F—H, then at the point w=X(s),
the derivative F'(z) exists (with the value Y'(s)/X’(s) if X'(s)==0,
or with the value oo if X'(s)==0 and Y'(s)=0). Therefore
NCX[E-H], or what amounts to the same, S[N]C E-H, and
hence |S[N] < |H|=0. '

From this we derive at once with the help of Theorem 8.4 (ii)
the relation (9.3), since B(F; N)=B(C(;N). Finally, the function
S(z) is continuous (cf. Theorem 8.4 (i)) at any point at which the
funetion F(z) is continuous, and so at any point of the set N, and
therefore it follows from Theorem 13.3, Chap. III, and from Theo-
rem 8.2, that |[F*(V)|<<WH*(V)<<S*(NV)=[S[N]|=0; this completes
the proof.

(9.4) Lemma. If F(z) is o function of bounded variation, then

(i) FXA)ZEk-|A| for any bounded set A and any finite number k
whenever the inequality F'(x)>=k holds at every point » of A (and
the assertion obtained by changing the direction of both inequalities
is then evidently also true),

. (ii) F¥B)=0 for any bounded set B of measure zero throughout
which the derivative F'(x) exists and is finite.
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Proof. re(i). Let & be any positive number. Denote, for any
positive integer m, by A”™ the set of the points ze4 such tha
F(I)>(k—e)-|I| holds whenever I is an interval containing # and
of diameter less than 1/n. Clearly 4 — lim 4®.
n

Keeping the index » fixed for the moment, let us denote by ¢
a bounded open set containing 4”, such that (cf. Theorem 6.9,
Chap. III)

(9.5) |F*(X)—F*(A™)|<e¢ whenever A"Ccxcae™,

and let us represent G™ as the sum of a sequence {5 p=i.»,... of nON-
overlapping intervals. We may clearly suppose that all the inter-

vals I,” are of diameter less than 1/n and that their extremitios
are not points of discontinuity of F(z). So that if Z(n) stands for

P
summation over the indices p for which I.4" 20, ana X®
denotes the sum of the intervals I},") corresponding to these indices,
. (1 () n ), (n n
we find  FHXO)=I"FI") > (b—e)- X710 > (k—e) 4™, and
p p
hence on account of (9.5), F*(A("))>(k—e)-|A‘")J-——s. Making e—0
and n— oo, we obtain in the limit F*(4)>>k-4|. '

re (ii). Let B" denote the set of the points z¢B for which
F'(z) > —n. By (i) we have F*B™)=—n-[B™|=0 for any positive
integer n, and so F*B)>>0. By symmetry we must have also
F*B)<0, and therefore F*(B)=0.

(9.6) De la Vallée Poussin’s Decomposition Theorem. Ij F(z)
s a function of bounded variation with W (x) for its absolute varia-
tion, and if By and B_o denote the sets in which F(z) has a deriv-
ative equal to + oo and to — oo respectively, then

(i) for any bounded set X measurable (B) at each point of which
the function F(x) is continuous, we have the relations:

(9.7) - PHX)=F*(X-Boo) +FHX-Boo)+ [F'(2) dat,

: X
(9.8) WHX)=F* X Bpoo)+ | FH(X-Booo)| + [ |F'(@)] ds;

b

(i) the two derivatives F'(z) and W'(z) exist and fulfil the rela-
tion W' (x)=|F'(z) at any point x of continuity of F, except af
most at the points of a set N such that W*N)=|N|=0 (i.e. a sé
which is at the same time of measure (L) zero and of measure (W) zero).
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Proof. re(i). On account of Theorem 7.3 there exists a set 4

of measure zero such that for any set X bounded and measurable (B)

(9.9) PHX)=F*(X-A)+ [ I"(a) do.
N

Supposing further that the function I is continuous at w?ry
point of X, we may assume, in virtue of Theorem 9.1. , til.m_t the function
F(x) has everywhere in 4, a derivative, finite or infinite. Moreover
since by Lemma 9.4 (ii) the function F*(X) vanishes for any bounded
subset of A—(Biwt+F o), we may assume that A CEetH. .
Finally, we obtain directly from (9.9) that /™*(.X') vanishes when
X(CC4 and | X|=0. We may therefore choose simply A =F otF o
and formula (9.9) becomes (9.7).

Formula (9.8) is, by Theorem 13.2, Chap. IL1, an immediate
eonsequence of (9.7), since Lemma 9.4 (1) shows that (X Hie)>0
and F¥X-F_)<<0 for every set X' bounded and measurable (8).

re (ii). Let N be the set of the points « at which the function
F(z) is continuous and either one at least of the derivatives F'(x)
and W'(x) does not exist, or both exist but do not satisfy the re-
lation W'(z)=|F'(z). We then have N -Biw=N F_o=10, since
evidently W'(z)=+oo=|F'(z)] at any point where F'(2)=-oo,
Therefore, since the set N is further, by Theorem 7.9, of measure (1))
zero, it follows from formula (9.8) that W*(N)=0 and this com-
pletes the proof.

Let us mention an immediate consequence of Theorem 9.6, In ovder that
@ continuous function of bounded variation I'(x) be absolutely continuous, il is neces-
sary and sufficient that the function of a set F*(X) should vanish identically on the
set of the points at which F(x) has an infinite derivative. In particular therefore,
any continuous function of bounded variation which is not absolulely continuous
has an infinite derivative on a non-enwmerable sel,

Let us remark further that the theorems of this § cannot he extended directly
to additive functions of an interval in the plane. Thus if F(I) denotes the con-
tinuous singular function of an interval in R,, which for any interval I equals
the length of the segment of the line ®=y contained in I, we have & (r)==0
for every point «, so that F'(x)=oo does not hold at any point.

§ 10. Points of density for a set. Given a set Z in a Space
R, the strong upper and lower derivates of the measure-function of 2
{cf. § 6, p. 117) at a point z will be called respectively the owter upper
and outer lower density of E at x. The points at which these two den-
sities are equal to 1 are termed points of outer denstty, and the points
at which they are equal to 0, points of dispersion, for the set K.
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If the set E is measurable we suppress the word “outer” in these
expressions. We see further, that if the set F is measurable, any
point of density for Z is a point of dispersion for CE, and vice-versa.

We shall show in this § (¢f. below Theorem 10.2) that almost all points
of any set I are points of outer density for E, or what amounts to the same that
(10.1) For almost all points x of E, if I} is any sequence of intervals tending
to z (in the sense of § 2, p. 106), we have |E.I,|/|I,|—>1.

This proposition presents an obvious analogy to Theorem 6.1 and it is
in the form (6.1) that the “density theorem” is often stated and proved either
with the help of Vitali’s Covering Theorem or by more or less equivalent means
(vide, for instance, E. W. Hobson [I], Ch. J. de la Vallée Poussin I, p. 71]
and W. Sierpifiski [10]). Theorem 10.2 will be Lowever, so to speal, independent
of Vitali's theorem, because the sequences of intervals oceurring in (10.1) are
not supposed regular.

Also, Theorem 10.2 will be more precise than Theorem 6.1, because at
any point x of outer density for a set E we have a fortiori DLE(x)=1, and in-
deed, at any x the relations L;E(w)=l and DLg(x)=1 are equivalent. To see
this it is enough to show that the former of these relations implies the latter,
the converse being obvious from Theorem 2.1. We may assume moreover, on
account of Theorem 6.7, Chap. III, thac the set E is measurable.

Let therefore z, be a point such that L'E(;z;,,)=l and let {X,} be a regular
sequence of measurable sets tending to x,. Then there exists a sequence [/, of
cubes such that X,CJ, and |X,|/|J,|>¢, where n=1,2, .. and « is a fixed
positive number. Sinee by hypothesis, |E.J,|/|J,|—1, and so [CE-J|/|T | =0,
it follows that |[CE-X,|/|X,,|-> 0, or what amounts to the same that [B X1 X | —1.
Therefore DL g(xy)=1.

It is, of course, only for spaces R, of dimension number m > 2 that Theo-
rem 10.2 will differ from Theorem 6.1. The two statements are equivalent for R;.

For the various proofs of Theorem 10.2 vide F. Riesz {8] and H. Buse-
mann and W. Feller [1]. In the second of these memoirs will be found a
general discussion of the different forms of <density theorems”.

It is of interest to observe that the proposition (10.1) ceases to he true
even for closed sets I, if the intervals I, are replaced by arbitrary reetangles
with sides not necessarily parallel to the axes of coordinates. This remarkable
fact has been established by O. Nikodym and A. Zygmund (vide O. Nikodym
[1, p. 167]) and by H. Busemann and W. Feller [1, p. 243].

(10.2) Density Theorem. Almcst all the points of an arbitrary set B
are points of outer density for E; and if further the set E is measurable,
almost all the points of CE are points of dispersion for E.

Proof. For simplicity of notation, we shall state the proof
for sets which lie in the plane; the corresponding discussion in any
space R, is however essentially the same (except that in Ry, as
already remarked, the theorem reduces to Theorem 6.1).

S. Saks, Theory of the Integral. 9
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. By Theorem 6.7, Chap. I1I, any set can be enclosed in 8 meag-
urable set having the same measure-function. On the other hang
any measurable set is the sum of a set of zero measure and of g
sequence of bounded closed sets. We may therefore suppose that
the set considered is bounded and closed.

Let ¢ be any positive number. We shall begin by defining
& positive number o and a closed subset 4 of B such that [B—4|<¢
and that, for any point (§,7) in the plane,

0 El(z,n) e B; a<<a<<b]| = (1—¢) (b—a)
1 x
‘whenever (§,m)ed, a<<TEh and b—a<o.
To do this, let us write for brevity, when @ is any set in the
plane, Q"=E[(x,7)eQ], and let us denote, for any positive
X

integer n, by A, the set of the points (£ %) of E such that
|B".1/> (1—e).|I| whenever I is a linear interval containing £
and of diameter less than 1/n. The sequence {4, is evidently
ascending. Let us write

(10.3) N=E—lim 4,.
n
For any 7, if § is a point of the set N [’7], there will then exist,
for each positive integer w, a linear interval I such that £el,
0(I)<1n and [N.I|<|B".I|<(1—¢)-]Il Therefore the lower
derivate of the measure-function for the linear set N™ cannot
exceed 1—e at any point of this set, whence by Theorem 6.1,

(10.4) | N=[E[(e, N eN]=0 for every real number .

Let us now remark that the sets A, are closed. For, keeping
for a moment an index » fixed, let (&, 7n,) be the limit of a sequence
{(§k,nk)}k=1’2,_" of points of A4,. Let I, be a linear interval such
that §eT, and 6(I,) <1 /ny and let I be any linear interval con-
taining I, in its interior, whose diameter is less than 1/n. Then for any
sufficiently large &, £, ¢ T and therefore [E[”k]-1|>(1——~£)-|1[. On the
other hand, the set B being closed, we easily see that
E["?éljlimksup B 50 that [B0). 11> lim sup B 1> (1—e).|1,
and therefore also 1E"’°]~Io{>(1—e)-|10|. I{zlenee (Eps o) e Apy i.e,
each set A4, is closed. , :

It follows, accordingTto (10.3), that the set N is measurable.
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Therefore, applying Fubini’s theorem in the form (8.6), Chap. III,
we conclude, on account of (10.4), that the plane set N is of meas-
ure zero. Consequently |[E—4, <<e for a sufficiently large index n,,
and writing o=1/n, and A=A, we find that the inequality [E—A4 < ¢
and condition (i) are both satisfied.

In exactly the same way, but replacing the set E by 4 and
interchanging the réle of the coordinates # and Y, we determine
DOW & positive number oy <o and a closed subset B of 4 such that
|A—B|< e and that, for any point (§,m) in the plane

.. Bl y)ed; a<<y<<b] > (1—e) (b—a)
(ii) y

whenever (§,n)eB, a<n<<b and b—a<o,

This being so, let (£y, 7o) be any point of B. Let J =[a,, f;; @y, o]
denote any interval such that (£,7,)eJ and d6(J )<<0;< 0. By Fubini’s
theorem (in the form (8.6), Chap. IIT) we have

i
(10.5) B-J\= [[Bl(2, 4) e B; &y <o <fa] dy.
@ x

Since (£, 79) e B and @, <7,<<f,, it follows from (ii) that the

set of the y such that (§,y)ed and e, <<y<<P, is of measure at

least equal to (1—¢) (8,—a,). On the other hand, since a; <<§<<fy,
it follows from (i) that B[(z,y)eB; a;<o<<f]>(1—s) (f1—ay)

whenever (£,y)ed. Hence, formula (10.5) gives
B-J |2 (1—e) (f— 1) (By—ag)=(1—¢)2| ]|,

i.e. the lower density of ¥ is at least equal to (1—=z)? at any
point (&, 7,) of B. Therefore, since B— B|<<|E— 4|44 — B|<<2¢
and since ¢ is an arbitrary positive number, the lower density of E
is exactly equal to 1 at almost all the points of the set E, ie.
almost all points of this set are points of density for it.

The second part of the theorem is an immediate consequence
of the first part. In fact, if the set E is measurable, so is the set OF,
and almost all points of CE, since they are points of density for CE,
are points of dispersion for K.

In connection with the definition of points of density, Denjoy
introduced the important notion of approximate continuity of
a function. We call a function of a point f(z) (in any space Ry),

g%
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approzimately continuous at a point &y, if f(2y) oo and f(w) —f(x,)
as = tends to z, on a measurable set E for which x, is & point of
density.

(10.8) Theorem. If f is a measurable function almost everywhere
finite on o set E, then the function f is approximately continuous at
almost oll points of E. :

Proof. On account of Lusin’s theorem (Chap. III, §7), given
any >0, we can represent the set E as the sum of a closed set I/
on which the function f is continuous and of a set of measure less
than & The function f is clearly approximately continuous at any
point of density for the set F, and so, by Theorem 10.2, at almost
all points of F. This implies, as ¢ is an arbitrary positive number,
that the function fis aproximately continuous at almost all points
of the set ¥ itself.

Theorem 10.6 is due to A. Denjoy [5] (cf. also W. Sierpinski [6; 97).
It is easy to see that the converse holds also, i.e. that every function which is
approximately continuous at almost all the points of a measurable set B is measurable
on E (vide W. Stepanoff [2] and E. Kamke [1]).

Let ws mention also the following theorem, an almost im-
mediate consequence of Theorem 10.6, which completes, in part,
Theorem 2.2 on derivation of an indefinite integral:

(10.7) Theorem. If @ is the indefinite integral of a bounded meas-
urable function f, then @y(z)=f(x) at almost all poinis , and in
fact, ai any point © ot which the function f is appromimately continuous.

. Proof. Let 2, be a point at which the function f is approx-
imately continuous and let E be a measurable set for which , is
a point of density, while f(x)— f(x,) as & tends to 2z, on. the set E.
We may suppose (by subtracting, if necessary, a constant from
f(#)) that f(xg)=0. Therefore, given any positive number &, we
haive.a for any interval I of sufficiently small diameter con-
ta,mmg 2, (1) I-CE|<<e-I] and (i) |f(z)<<e for every wel.E.
penotmg by M the upper bound of |f(%)], conditions (i) and (ii)
imply |O(I)] < |D(I-CEB)|+|0(I-B) < Me-|I|+¢-|I| < e (M+1)-|1|
whence @ (,)=0=f(z,). 7

If @ is the indefinite integral of a f ion f which i
: g ’unctmn f which iy summable but un-
II)ounfled, it may happen that the _relation D5 (w)=f (v) is not fulfilled at any point.
n virtue of Theorem 6.3, this relation clearly holds at almost all points at
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which the strong derivative @5 (x) exists; but if the function j is unbounded, its
indefinite integral @ may have no finite strong derivative at any point (cf. on
this point Busemann and Feller [1, p. 256]; the result of Banach and Bohr
mentioned above, p. 112, follows as a particular case).

Nevertheless, the result contained in Theorem 10.7 may be generalized
considerably. In fact, according to a theorem of B. Jessen, J. Marcinkie-
wicz and A. Zygmund [1] (see below § 13) the indefinite integral of a function f
in a space R is almost everywhere derivable in the strong sense whenever the function
|f]-(10g+1f V™! is summable (in a less general form, for functions f of which the
power p>1 is summable, this theorem was established a little earlier by
A. Zygmund [1]). On the other hand however, given an arbitrary function oft)

positive for t>>0 and such that lim inf o(t)=0, there always erists a function f(x)
f—>-+oo

in Rm such that the function cr([;f{)-|]'I-(10g"'[]‘[)’"“1 is summable and such that the
indefinite integral of | is not derivable in the strong sense (has the strong upper
derivate +co) at any point of Rpm.

*§ 11. Ward’s theorems on derivation of additive func-
tions of an interval. In the preceding §§ of this Chapter, we
have treated the Lebesgue theory of derivation of additive fune-
tions of an interval of bounded variation. As regards functions
of a real variable, this theory has been extended to arbitrary func-
tions by Montel, Lusin and especially by Denjoy. Recently Denjoy’s
theorems, which already belong to the classical results of the theory,
have been generalized still further. On the one hand they have been
given a geometrical form by which they become theorems on certain
metrical properties of sets, and in this form an account will be given
of them in Chapter IX. On the other hand, recent researches of
Besicovitech and Ward have made it possible to extend an essential
part of the Denjoy results, particularly the relations between the
extreme bilateral derivates, to additive functions of an interval
in a space R, of any number of dimensions. These researches will
form the subject of the present §.

It was A. 8. Besicoviteh [5] who started these researches, by establishing
between the extreme strong and ordinary derivates of absolutely continuous
functions of an interval, relations analogous to those proved by Denjoy for
derivates of functions of a single variable. A.J. Ward [2;5] has extended this
result to quite arbitrary additive functions of an interval. Of the two theorems
of Ward (vide, below, Theorems 11.15 and 11.21) one concerns only ordinary
derivates, while the other applies also to strong derivates. It is the latter that
generalizes the result of Besicovitch; this second theorem is one which can he
proved fairly simply for functions of an interval in the plane; it is rather curious
that it requires much more delicate methods in an arbitrary space Rmn.
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We shall make use in this § of some auxiliary notations. If p
is an additive function of an interval and e<{1 is a positive number,

Fy(z) and Fy(z) will denote at any poiut x the upper and lower
limit of the ratio F(I)/|I] where I is any interval containing ,
which is subject to the condifion r(I)>= e, and which has diameter
tending to zero. We see at once that at any point x, Fioy(®) and F o (w)
tend to F(z) and F(x) respectively as a— 0.

. We shall suppose fixed a Euclidean space R, and in it we
define a regular sequence of nets of cubes {Qgjr=1,2.., denoting by
{Qs) the family of all the cubes of the form

[p, 27 (p,+1)27% p,27% (p,+1)27% ...

where p,, p,, ..., p,, are arbitrary integers.

; pm 2_‘117 (pm+1) 2 “k]

(11.1) Lemuna. Given an additive function of an interval &, and
positive numbers a<2™" and a, suppose that the inequalities 0< G (%) <a
hold at every point x of a set B having positive outer measure; then
there ewists for each € >0, a cube @ which belongs to one of the nets Q,
and for which we have

5Q)<e, #HQ)<8™-a~".a.]q).

Proof. By replacing, it necessary, the set F by a suitable
subset of' E having positive outer measure, we may suppose that
there exists a positive number o such that for every interval I,

(1L.3)  GI)>0 I.Ed0, rI)=e and OI) <o

We may further clearly assume that o is less than both & and a™/8™,

(11.2) |B-Q|>(1—¢)-|Q|  and

whenever

This being so, let z,e E be a point of outer density for the
.set E (cf. §10). Since G(z,) <<a, we can determine an interval
J=l[a1, bi; ...; Gmy bm] containing z, and such that

ALy <o, xW)Z=a, |B-J>(1—02)|J| and GJ)<a|J|.
It follows in particular that
(11.5) |EoIi>(1-;a)-lI| for any interval ICJ suchthat |I|>o:|J].

Let I be the smallest of the edges of J. Since r(J )=2a, no edge
of J can exceed l/a | g™, Finall
[@, and therefore we have |J|<CI"/a™. Finally

let % be the positive integer given by
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(11.6) 12F <1a<<1j2t

and let Q=[aj, b%;...; @m, bin] be a cube which belongs to the net Qp
and which contains the centre of the interval J. By (11.6) we find
that QC J and that aj—a; =>4, b—b;>=>1/4 and b—ai=1/2">1/8.
It follows easily that the figure J 2@ can be subdivided into a finite
number of non-overlapping intervals with no edge smaller than /8.
, Now any such interval can clearly be further subdivided into
a finite number of non-overlapping subintervals whose edges all lie
between /S and I/4. We thus obtain a subdivision of the figure
J 2Q into a finite number of non-overlapping intervals, whose para-
meters of regularity are greater than, or equal to, 27" >q, and whose
volumes are greater than, or equal to, 8 "1" =8 " o™ |J[>0-|J|. It
therefore follows from (11.5) and (11.3) that

L. GJ 2Q)>0.

Similarly, it follows from (11.6) that Q=2""=8T"1">
>87™ o™ |J|>0-|J|, whence by (11.5) we derive at once the second of the
relations (11.2); at the same time, by the relations (11.7) and (11.4),
G(Q)< G(I) < a-|J|<8"a ™a-|Q], and this gives the third of the
relations (11.2) and completes the proof.

(11.8) Lemma.. Let G be an additive function of an interval in R,
E a set in R, Q a cube belonging to one of the nets Qi and a>0,
§>0 and b arbitrary fized numbers. Suppose that

i) |B-Q>((1—¢)-Ql, ,

(i) G(I)>0 for every interval I such that ICQ, I-E==0 and
r(I)=2"", '

(iii) Gw(®)>b at any point xeE;

then G(Q)>12"".a™b-(1—2"¢)-|Q!.

Proof. We may clearly assume that the set E is contained
in the interior of @ and that every point of the set is a point
of density.

This being so, we shall begin by establishing the following
result: .

(11.9) Given any n>0, we can associate with any po_in’t zel
a cube P, belonging to one of the nets Q and @ cube J DP, such
that (a) G(P)>a™-127™-b-|P| and (b) wed, d(J) <7 and *|J|=3"-|P\.
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For this purpose, let us associate with the point » an interval §
such that ze 8, 6(8)<<1/4, r(8)= e and G(S)>b-8]. Let 1 denote
the largest edge of 8, and let %k, be the positive integer satisfying
the inequality 1/2" > 2h>>1/2*"". Let §, be a cube of the net Q,
having points in common with §, and let J denote the cube formed
by the 3" cubes of the same net (including the cube S, itself) which
have points in common with §;.

The cube J clearly contains the interval S, and since no edge
of § can be less than ek, we find that

(11.10) IJI=3m‘2_mkl :6111_2—111(k1+1)< 19, M < 19™. g™, (S,.

On the other hand, since 27" —h> 2~ ®*) g4pq ahza.2” % the
figure JOS can be subdivided into a finite number of non-over-
lapping intervals with edges greater than, or equal to, a2 %+2 4nq
therefore, as in the proof of Lemma 11.1, into a finite number of
non-overlapping intervals whose edges have lengths between a2~ %+
and a-27%*". Therefore, denoting by I any interval of this sub-
division, we find »(I)>27" and |I|>>a™.2 "*+D _ 1o—m a"-|J].
Consequently, by supposing the interval 8, and a fortiori the
cube J, sufficiently small, we may assume that &(J) <<% and
that each of the intervals of the subdivision in question containg
points of E. It follows, by condition (i) of our lemma, that
G(J©8)>0, and so0, by (11.10), that G(J)>G(8)>b-|8==127"-a™b.|J].
Thus among the 3™ cubes of the net Q, which make up the cube J,
there is one at least, P say, such that Q(P)> 127".a".0.|P|,
and the cubes P and J P, thus defined, clearly satisly the con-
ditions (a) and (b) of (11.9).

It now follows, on account of (11.9) and condition (i) of the
lemma, that (with the help of Vitali’s theorem in the form (3.8))
we can determine in @ a finite system of non-overlapping intervals

Py Py, ..., P, belonging to the nets Qu, such that:

(L1) G(P)>127"a"bP| and PrB0 jor i=1,2,..,n,

(1112) 21P>(1—e)-|Q).

Among the cubes of the nets Qr, we ghall consider specially
two classes of cubes. A cube of a net Qp contained in ¢ will be said
to-be of the first class if it is one of the cubes Py, Py, ..., Py;
and of the second class if it containg points of B and if further
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among the 2™ cubes (Qp:) composing it, there exists at least
one which does not overlap with any cube P; Since the number
of cubes P; is finite, there exists a net Qr such that no cube of this
net contains eubes of the first class. Let U be the set of all the cubes
of the first or second class contained in @ and belonging to the nets
Q; for k<C K.

The set of these cubes covers the whole cube . For if not,
there would certainly exist in the net Qx a cube I,(CQ not con-
tained in any cube (). Now, since I, contains no cube of
the first elass, I, would not contain any point of the set E; and
since, by hypothesis, I, is not contained in any cube of the first
or second class, we could, starting with I,, form in Q a finite as-
cending sequence of cubes without points in common with E and
which belong respectively to the nets Qr, Qr—1y «. y Qp, where Qp
is the net containing the cube . But the last term of this sequence
of cubes is evidently the cube @ itself, and we arrive at a contra-
diction since E(C Q. -

Let us now remark that since all the cubes () helong to the
nets of the regular sequence {Qy}, it follows that, of any two over-
lapping cubes (A), one is always contained in the other. Hence,
we can replace the system of cubes A by another system A, C U
which also covers @, and which, this time, consists of non-over-
lapping cubes. Let 4 be the sum of the cubes () of the first class.
On account of (11.11) we have

(11.13) G(A)=127"a™b-|4].

Moreover, since the figure Q=4 is formed of a finite number
of cubes of the second class which do not overlap, it follows from
condition (ii) of the lemma that
(11.14) GR=A4)=0.

Finally, in each cube I of the second class, there is always
a cube which is contained in Q<> P; and whose volume is 27™.|1|.

=1

=

It therefore follows from (11.12) that Q& 4| << 2™ @, and in virtue
of (11.14) and (11.13) we find

GQ)=G(4)=12""a"b-|4> 127" a™-b-(1—2"¢)-'Q),
which completes the proof.

(11.15) Theorem. Any additive function of an interval F is derivable
at almost all the points @ at which either F(r) > — oo, or F(x)< 4 oco.
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Proof. Consider the set of the points @ at which F(z) > —oca
and suppose, if possible, that the set 4 of the points  at which
Flaw)> F(x) > —oo is of positive measure. We could then determine
a number a>0, and a set B A4 of positive outer measure, such
that Fey(z) 3= oo and Fy(z) —F@(z) > a at every point @ of B. We
may clearly assume that ¢<C2".

" Let ¢ be any positive number. Let us denote for any integer p
by B, the set of the points  of B at which pe <] Fo@)<<(p+1) e and
let p, be an integer such that |B,|> 0. We can determine a number
o>0 and a set EC By, whose measure is not zero, so as to have
F(I)> pye-|I] whenever the interval I is subject to the conditions
dI) <o, r(I)>>e and E-I0.

Now write G(I)=F(I) — p,¢-|I| (where I denotes any interval).
Thus defined, the function @ clearly fulfils the conditions:

10 0 < Gy(@) < 2¢ and G(w) > at any point ze B,

20 @(I)>0 for any interval I such that &(I) <o, r(I)Z=ea
and E-I30.

By Lemma 11.1 we can therefore determine a cube @, belonging

to one of the nets Qg so as to have (@) <o, |E-Q>(1—e&)-|Q|
and G(Q)<<8"a ".2¢-Q|. From the first two of these relations and
from conditions 1° and 29, it follows, on account of Lemma 11.8, that
G(Q) > 127" ™. (1—2"¢)!Q|. Thus 127" &™.(1—2" &) << 8™ ™™ 2¢
for every £¢>0, and this is clearly impossible. We arrive at a
contradiction and this' shows that |4|=0, i.e. that F(x)=F(z) for
almost all # for which F(x)> — oo,
' It remains to be shown that the set of the points # at which
the derivative F'(x) is infinite, is of measure zero. Suppose then,
if possible, that F'(x)=-oce at each point # of a set M of positive
measure. We may clearly assume that there exists a number >0
such that F(I)>0 whenever I is an interval containing points
of M and subject to the conditions d(I) <<% and r(I)>2"". There-
fore, denoting by R any cube which belongs to one of the nets
Q: and which satisfies the relations |M-R|> (1—2 """).|R| and
6(R) <17, we find easily from Lemma 11.8 that F'(R) >27"-127"-b-|R)
for every finite number b. We thus again arrive at a contra-
diction and this completes the proof.
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It should be remarked that for the validity of Lemma 11.1 it is enough
to suppose merely that «<1 (instead of ¢ << 27"). Similarly in condition (ii) of
Lemma 1.8, the inequality r(I)>2"" may be replaced by r(I)> . The proofs
of the lemmas remain essentially the same; we need only observe that if I'is an
interval whose parameter of regularity is greater than, or equal to 27™, and if
<1 is a positive number, -the interval I can always be subdivided into a finite
number of non-overlapping subintervals I, where j=1, 2,..., such that () ze
and |[}|>k,-|I], where k, is a constant depending only on e.

We can now easily see that Theorem 11.15 may be stated in a slightly
more general form as follows: any additive function of an interval F is derivable
at almost all the points 2 at which either I"(“)(m))———éo or F, (ay(®) < +00, where o
8 any positive number less than 1. The question whether the condition a<1 is
necessary here, does not seem to have been solved yet completely. It may how-
ever easily be proved (by the method of nets used in the proof of Lemma 11.8)
that for any additive function F, the set of the points x for which either f'm(x)=—oo
or fm(a:)_z—f—oo 18 of measure zero. For a discussion of these questions, vide the
memoir of A. J. Ward [5].

We shall now proceed to prove the second theorem of Ward,
in which the ordinary extreme derivates F{x) and F(x) of Theorem11.15
are replaced by the strong derivates F:(z) and Fi(x). It should be
remarked however, that we cannot at the same time replace, in
the assertion of Theorem 11.15, derivability in the ordinary sense
by derivability in the strong sense: in fact, in general, a non-negative
function, even when it is absolutely continuous, may yet have a
strong upper derivate which is everywhere infinite (see p.133 above).

We shall begin by proving the following lemma which is sim-
ilar to Lemma 11.1.

(11.16) Lemma. If G is an additive function of an interval in Ry
and if for some fized number a we have 0 < Gi(x) << a ot every point
of a set E of positive outer measure, then given any & >0 there exists
an interval Q such that '

aQ<e, HQ>2T", E-QF0

Prootf. Let us write for brevity y=1/3". We may suppose
(by replacing, if necessary, the set E by a subset of positive outer
measure) that G(I) > 0 for every interval I containing points of E,
which has diameter less than a positive number o<le. Let x,eE be
a point of outer density for E and let J=[ay,by; @g bs; ... 5 my bm)
be an interval containing z, such that '

(11.17) and (Q)<<3™-a-|Q.
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(11.18) §(J) <o, |BE-J|>(1—y)-|J| and ) <a-|J|.

Let us denote by ! the smallest edge of J and by n; the positive
integer satisfying the inequality

(11.19) 1yl < by — ay < (mg+1) 1.

Writing dy=(b;— ay)/ny, let us subdivide the interval J into n,
equal non-overlapping subintervals

Ji=[o;+(t—1) dy, 0"1_+ Tdys Gy boj e @y b

where i=1,2, ..., n,. We shall call an interval J; of the first kind
it |B-J|> (1—3y)+|J{, and of the second kind in the opposite
case. Denoting by 3’ a summation over the indices ¢ corresponding

1
to intervals of the second kind, we see easily, on account of the

Ty
second of the relations (11.18), that Z_,"3y-!Jf[<y-|J|=%1y- |{. Hence,

if p and ¢ are the number of intervals J; of the first and second
kind respectively, we find 3¢<<m=p-+¢. Now let us subdivide the
interval J into a finite number of non-overlapping subintervals, in
such a manner that each of these is the sum of a certain number
of intervals J; among which exactly one is of the first kind. Since
2¢ < p, the intervals of this subdivision include some which coincide
with certain intervals J; of the first kind, and their number is at
least equal to p—g>#,/3. Thus if we denote their sum by A4,
we find

(11.20) |[A| > |71/3.

On the other hand, the figure J©4 consists of a finite number
of non-overlapping intervals each of which contains an interval J;
of the first kind, and therefore points of E. Consequently, G(J&.4)>0,
and, on account Qf (11.18) and (11.20)
GA) < G(J) <a-ld|<3a-4].

It follows that among the intervals J; of the first kind of which
the figure A is formed, there exists one at least, J; say, such that
G(J,n) <3(L“Ji03.

* Let us write, for brevity, al=a,-+(i)—1)d,, b=a,+4,d, and
J(l)=J,-o=[a,‘1’, b5 @y b5 ... 50,0, 1. By the above, J(DCJ, G-(J“)) < 3a- IJ(I)I
a,nd,(l)since JO eoilllcides with an interval J; of the first kind,
‘B-J “>(1—3y)-|J()i; finally by (11.19), I<H—al=d <21
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If we now operate on J ® just as we formerly did on J (except
that we replace y by 3y, a by 3a and the linear interval [a;, ;] by
[y b,]), we obtain an interval J m:[a‘l’, bY; a3, b%; @gy bss 50 bm]CJm
such that H(J?) <3%a-|J®), [B-J?>1—38"y)-[0® and 1<) —al <2
for j=1,2.

Proceeding in this way m times, we obtain after m oper-
ations an interval J""=[al,b%; al,bl;...;a2,b%1C J such that
GJI™) < 8"a-[J™, |B-J™|>(1—38"y)d"™] and I<H—a?<21
for j=1,2,..,m. It follows that r(J™)=>2"", and if we write
Q=J" and substitute y=3"", we find at once that the interval @
fulfils the conditions (11.17).

(11.21) Theorem. If F is an additive function of an interval,
we have F'(x)=F(x)F oo [F'(x)=Fs(z)Foo] at almost all the points
at which Fy(w)>—o0 [Fy(x) <<+ oo].

Thus, in particular, the function F is derivable in the strong -
sense at almost all the points at which both the extreme strong derivales
F(x) and Fsx) are finite.

Proof. Since F(x)>=F(xr) holds for all x, the function F is,
by Theorem 11.15, derivable (in the ordinary sense) at almost all
the points @ for which F(x)>-—oc, and we have only to show
further that at almost all these points F'(z)=ZF.(x). Suppose there-
fore that the set of the points @ for which F'(x) > F.(z)>—oo is of
positive measure. We could then determine a number &> 0 and a set
B of positive measure such that F'(x)— Fi(x)>a at every point ZeB.

For brevity, write e=a-37""", and let B, denote the set of
the points zeB for which pe <Fux)<<(p+1)-e Let p, be an
integer such that |B, >0, and write G(I)=F(I)—pe¢- 1]
(where I is any interval). Since G'(z) > Gs(x)+-a>a at every point
weB,, we can determine a positive number ¢ and a set E(C B, of
positive measure, such that G(Q)> a-|Q| whenever @ is an interval
satisfying the conditions

(11.22) iQ)<o, (@ >2"" and E-Q=0.

But since 0 < Gi(z) <2e¢ at every point xeE(C By, there
exists by Lemma 11.16, an interval @ subject to the conditions
(11.22) and such that G(Q)<<3™-2e-|@|<e:|Q|. We thus arrive at

-a contradiction and this proves the theorem.
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*§12. A theorem of Hardy-Littlewood. The theorem of
Jessen, Marecinkiewicz and Zygmund concerning strong derivation
of indefinite integrals, which was mentioned in § 10, p. 133, ig
connected with an jmportant inequality due to G. H. Hardy and
J. B. Littlewood [2]. This inequality, which was established in
connection with certain problems of the theory of trigonometrical
series, thus obtains a new and interesting application.

We reproduce in this § the elegant proof given by F. Riesz [5] (cf. also
A. Zygmund [I, pp. 241—245]) for this inequality. Although simpler than the
other proofs, it requires nevertheless some rather delicate considerations. Certain
parts of the argument have been touched up in accordance with suggestions
communicated to the author by Zygmund,

The reasonings of this § concern functions of a real variable.

(12.1) F. Riesz’s lemina. Let F(x) be a continuous function on
© an interval [a, b] and k a finite number. Let E be the set of the points ,
interior 1o the interval [a, bl, for each of which the inequality
F(z)—F (1) > k- (z—u) s fulfilled by ot least one point u subject to
o< u<i.

Then the set E 1is either empty, or else expressible as the sum of
a sequence {(an, bn)} of open mom-overlapping intervals such that
F(bn) —F(tn) 2 k- (bn— ).

Proof. By subtracting from F(x) the linear function Lz, we
may suppose that k=10, Then F is the set of all the points z of the
open interval (a, b), for each of which there exists a point u such
that F(u) < F(z) and e« <<w <. Since the function F is continuous,
the set E is clearly open, — and, unless empty, it is therefore ex-
pressible as the sum of a sequence {(ay, b))} of non-overlapping
open intervals. We have to prove F(e,)<CF(b,) for each n.

To see this, let us fix an index » and suppose that F (a,) > F (bn).
Let h be any number such that
(12.2) F(an) > h>F(b,),
and let z, be the lower bound of the points ¢ of the interval [@n, D]
f,or which F(z)=h. By (12.2) the point #, belongs to the open
interval (., bn), and so to the set I; thus there exists a point ¥
:-such.tha,t F(y) <F(@g)=h<F(a,) and o <y <@, This lagt relation
implies a <<y <an, since, by (12.2) and by the definition of the point
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2y, the inequality F(y)< h cannot hold for any y of the interval
[@ny o). Thus F(y) <F(an) and a¢<<y<a, and consequently a,e E;
but this is clearly contradictory, since a, is an end-point of one
of the non-overlapping open intervals which constitute the set E.

Besides the results treated in this §, many other applications of Lemma 12.1
are given by F. Riesz [6; 7; 8], particularly in the theory of derivation of fune-
tions of a real variable. Cf. also 8. Izumi [1]. The lemma might also have
been used in the considerations of § 9 (instead of appealing to the theorems of
§ 8 on rectifiable curves).

To shorten our notations we shall restrict ourselves in the rest
of this § to functions defined in the open interval (0,1); and we
shall agree to write E[f > a] for E[f(z) > a; 0 <z <1]. The symbols

E[f=al, B[b>f>a] and so on, will have similar meanings. »
_ Two measurable functions g and & in (0, 1) will be called (in
accordance with the terminology of F. Riesz) equi-measurable if
[E[¢ > a]l=|E[h> a]| for every finite number a. We see at once that
we then also have

[Blg> all=[B(h=>a], E[b>g=>a]=[E[b>h>d]], ete.

(12.3) If two nmon-negative measurable functions g and h in the in-
terval (0,1) are equi-measurable, their definite integrals over this in-
terval are equal.

To see this, let us associate with the function g a non-decreasing
sequence {g} of simple functions by writing g, (#)=(k—1)/2" when
(—1)/2"<<g(x) <k/2" and k=1,2,...,2"n, and ¢ (2)=n when g(z)=>n.
Similarly with ¢ replaced by %, we define the sequence {hny com-
verging to the function h. If we calculate directly the integrals
of the funections g, and h, over (0,1) by formula 10.1 of Chap. I,
p- 20, we see at once from the fact that the given functions g and &

1 1
are equi-measurable that / g (x) do= f h(x)dz. Making n—>oco,
0 o
1 1
this gives / g(z)do= / hz) dz as asserted.
6 0

If f is a continuous function in (0,1) which is not constant
on any set of positive measure, and if m and M denote the lower
and upper bound of f respectively, the function g(y)={B[f>y] is
evidently continuous and decreases from 1 to 0 in the open interval
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(m, M). Tts inverse function is therefore continuous and decreasing in
(0,1) and, as we easily verify, equi-measurable with the given function.

We shall extend this process with suitable modifications, to
arbitrary measurable functions finite almost everywhere in (0, 1).

With any such a function f(z), we associate the function 7“(z) de-
fined for each x of (0, 1) as the upper bound of the numbers y for
which |B[f>y]>. The function f*(z) is clearly finite and non-
increasing in (0, 1). To show that this function is equi-measurable
with f(z), let y, be any finite number, and let x, denote the upper
bound of the set E[f“>y,], or else z,=0 if this set is empty. Then
since [E[f*> y,]|l=1,, it has to be proved that [E[f > y,]=u,.

We have, in the first place, [“(zo-+&) <<y, for every &>0
(provided, of course, that xy+&<<1), so that |B[f > yo-+ell Swy+e,
and therefore [B[f> y,]|<C#,- On the other hand, f“(@,—e)> v,
for every e>0 (provided that xg—e>0), so that |[B[f>y,] > wy—¢,
whence [B[f>yo]=>®, and finally [B[f> yol =m=B[f> yol.

We shall further define, in connection with any summahble
function f(2), three functions ]"6' (), f(z) and f‘” (z). At any point @
of (0,1) we shall denote by f™(2) the upper bound of the mean
values of f on the intervals (w,z) contained in (0, @), i.e. the

upper bound of the numbers

1 F o -
___u/f(t)dt for O<u<<ew. Simi-

v

larly, fe”(x) will denote the upper bound of the means ?)iw / 'f(t) dt

for x<<v<1. Fnially, f(@) will denote the larger of the two num-
bers fi(x) and f R0/ ), or what comes to the same, the upper bound

of the means

/ f(t)dt where % and v are subject to the

condition 0<<w <m<@<1.

(12.4) Lemma. If f(x) is « non-negative measurable fumetion in

the open interval (0,1) and if -E is a sel contained in this interval, then
18]

]fw)dm<ff
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Proof. Let f; be the function equal to f on the set E and to 0
elsewhere. We evidently have f(x)<<f“(2) at each point & of the in-

terval (0,1). Furthermore f;'( 2)=0 as aoon as x>]Ei Therefore on

account of (12.3) we find ff dx——ffl dx——ffl(ac das</f (z)de.

(12.5) Lemma. If f(x) is a non-negative summable function in the
interval (0, 1) then for each point x of the interval, we have

Plry <<= j () dt.

Proof. Let , be any point in (0,1), let y,=7F"%x,), and
let £ denote an arbitrary positive number. We write A=E[f* “>p—E]
and B=E[f">y,—¢]. Then since the function f** is non-increasing,
we have |A|>=z, and therefore, remembering that the functions /*“
and f* are equi-measurable, |B|=|4|>=>z,.

Now B is the set of the points x for each of which there exists

a point u subject to the conditions ff(t)dt>(yo——s)-(1;——-u) and

0<u<Cx. Therefore, applying F. Riesz’s Lemma 12.1 to the in-
definite integral of f, we find easily that B is an open set and that

/V‘f(t) di Z= (y,—¢)+|Bl. It follows by Lemma 12.4 that
B
|Bj

(12.6) Yo— IBI /f ) B< = lBl /j (t) di.

Now since |B|>x, and since the function ¢ is non-increasing, the

X

last term of (12.6) cannot exceed l / f“t)dt; and since ¢ is an

%o

arbitrary positive number, we must have e (:vo)-—yo\ jf (t)dt.
This completes the proof.
(12.7) Theorem of Hardy-Littlewood. If f{x) is a non-negative

summable function in (0,1) and & is a positive number, then

1 1 1
(12.8) [f(@) dn< A- [H(2)log* f(z) dv+B- [ fe) dw-te,
0 0 0

where A and B are constants depending on & but not on f.
S. Saks, Theory of the Integral. 10
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Proof. We first evaluate the integral of /" over (0,1). Ac-
cording to (12.3) and Lemma 12.5 we have

1 1 Ir X0
‘ /f“(m)dm:/f““(m)dwg/ [/ :fé—?ﬁtly]dw‘
¢ by o o :

In virtue of Fubini’s theorem the last member of this inequality
‘is the surface integral of the function f“(y)/z over the triangle
0<Cr<<1, 0y << 2. Therefore inverting the order of integration in
this member, we find

1
(12.9) ‘/‘f"}‘(w) dwg/ [/ do ]f" ) (11/-/j )-[log y| dy.

0 0 Ly
) —
Let now n<{1 be a positive number such that / llog yl/Vy dy < £/2.
0

Let us denote by E; the set of the points y of the interval (0, 7) at
which f“(y)<<1/}y, and by E,, the set of the remaining points of
this interval. We find

llog :
logy/ dy+2 [ 1(y)log f(y) dy+

iy

1
(12.10)  [1w)-logylay<< [
0 E,

1 1 1
+log - [1y) dy <2 [1“(y)-log* 1(y) dy+Ilog 1l- [ 1(y) dy+e/.
i 0 ]

Further,.since the functions f and f* are equi-measurable, so
are the functions f-log*f and f“logtf“, and it therefore follows
from (12.9) and (12.10) that

‘ ! 1 !
(12.11) s (1) dw <2 f f(w)-log+ f() dw+11og77;.‘ (@) dw-+ 2.

A 51m£ar inequality clearly holds when on the left-hand side
of (12.11) f '8 Ieplaeed by f s and on adding the two inequalities

we find ffﬁ(m dr < /f dm-}-/j” 4/7‘ )-log™* f(x

+[21og |- /;f dw—i—e, ’ohls glves (12. S)WI’UhA_fL and WILh ‘

) da -

1.
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*§ 13. Strong derivation of the indefinite integral.
We proceed to prove the theorem of Jessen, Marcinkiewicz and
Zygmund. We shall give the proof for the case of the plane;
its extension to spaces R, of any number of dimensions (cf. §10,
p. 133) presents no fresh difficulties and is effected by means of
the well-known inequality of Jensen.

We shall begin with some auxiliary remarks. Suppose given
a non-negative function f(x,y) summable over the open square
Jo=(0, 1; 0, 1). By Fubini’s theorem, the function f(z,y) is sum-
mable in & over (0, 1) for almost all y of (0, 1). Denote by H the
set of these values of y. For any yeH and for any x of the interval
(0, 1), we shall denote (cf. §12, p. 144) by f'(z,y) the upper bound

of the mean v~i— /17‘ @ y)di for 0<u<<z<p<l; and whenever

yeCH, we shall erte, for deﬁmteneab, e, y)=0 identically in .
We shall prove that the function fi(x,y) thus associated with any
function f(z,y) which is summable over the open square J,=(0,1; 0,1),
is measurable.

For this purpose, let @ and b denote two positive numbers,

x+b

and write gqs(x, ¥)= /f(t y)dt when ye H and 0<Co—a<<o+b<1,
and gq, sz, y)=0 elsewhere in J, We shall begin by showing that
each of the functions g, sz, y) is measurable. By Lusin’s theorem,
or more directly by the theorem of Vitali-Carathéodory (Chap. III,
§ 7), the function j is equal almost everywhere to the limit of a non-
decreasing sequence ") of non-negative, bounded, upper semi-contin-

)_jfm)( ,¥)di when

X—a

0<p—a<<zv+b<1, and g (z,y)=0 elsewhere. As is easy to show
(e. g. by means of Theorem 12.11, Chap. I), each of the functions
g, (z, y) is then also upper semi-continuous, and sinee, as we readily
see, g, ,(2,y)=1m g, (x,y) almost everywhere, the function ga,s(x,¥)

uous functions. Now, let us put g¢@, (=,

is measurable.

Finally, with the same notation as above, if {up} is the
sequence of rational numbers of the interval (0,1) we have

e, y)= uppel; Eound gu,p’uq(m, y)/‘(fup—f ug)
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at any point (x, y) of J,. Thus the function f"’(w, y) s also measurable,
and this proves our assertion.

(13.1) Theorem. If f(x,y) is a measurable function in the plane
R, and if the function flog™|f| is summable, then the indefinite integral
of f is almost everywhere derivable in the strong sense.

Proof. Clearly we need only consider the function f in the
open square Jy,=(0,1;0,1); and we may also suppose that thig
funection is non-negative.

We write g (z, y)=/(@, y) wherever f(x, y)<n, and g,(@, y)=n
wherever f(x, y)>n; we write further & (,y)=7(x, Y)—yg,(2,y)
and we denote by o an arbitrary positive number. The functiong
hi(z, y) are measurable and non-negative; so that by Theorem 12.7
of Hardy-Littlewood,

/ / B, y) dedy <

J, .
<A‘/'/h,l(w, y)-log™t k() dmdg/—i—B/ /h,,(w, y) daody--1-0*,
Ju ' ..

ID

(13.2)

where 4 and B are finite constants depending only on o. And since
the integrals on the right-hand side of (13.2) tend to 0 as N —>00,
there exists a positive integer N such that the left-hand side of (13.2)
becomes less than o* for m=N. Therefore, writing for brevity
Mz, y)=hy(, y) and g(@, y)=gn(z, y), we have

(13.3) _/'/1715(33, y)dady < o?,
Jy

. " . 8 ' , .
so that in particular the function A°(z, y), besides being meagurable
and non-negative, is summable on J,.

Now denote by E the set of the points (x,, y,) of J o such that
1
- l!
10 [W(5y, 1) &t <400, and 2° the indefinite integral [ Wy, 1) dt
0 ) '
0

has at the point y=y, the derivative &’ (%9, ¥o) with respect to y.
Since, by Theorem 6.3, condition 2° is fulfilled for almost all %/0
of (0, 1) provided that condition 1° is satisfied, it follows at onb,e
from Fubini’s theorem in the form (8.6), Chap. III (cf. also Theo-
rem 6.7, Chap. IIT) that |Bl=|J |=1.

.Let us write F, H and G for the indefinite integraly of the
functions f, b and g, respectively, in J;. Let (2, 9,) be a point of the
se’F _E and  I=[wy—uy, 8o+ thg3 Yp—70y, Yo+ 0, ] any interval con-
taining (x, 9,) and contained in Jo. We have
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HI)_ 1 f 1 [ ‘
1 =irs,.) L, [ Mot w0 ande<
1 '
o fh‘i(mo, Yo+0) dv,
Vg Ty

—u,

whence making 6(I)—>0 we obtain H.(z,, yo)gh‘g(-xo, Yo). Thus,
since (xg, o) is an arbitrary point of the set B J, of outer measure1,
and since the extreme derivate Hi(xg, ¥,) is measurable (cf. Theo-
rem 4.2), it follows from (13.3) that 0<<Hdz,y)<Hdz,y)<<o
at every point (z, y) of J,, except at most a set of measure less than o.
On the other hand, since the function g=g, is bounded, its in-
definite integral G is, by Theorem 10.7, derivable in the strong
sense almost everywhere. Therefore E(m, y)—Fs(x, y) <o at all but
a subset of measure o of the points of Jy; and so finally, since ¢
is an arbitrary positive number, Fyz, y)=F«(z, y) almost every-
where in J,, which completes the proof.

By Ward’s Theorem 11.21, to prove that the non-negative funetion F is
almost everywhere derivable in the strong sense, it is enough to show that
F (x)<+oco almost everywhere. Hence by using Theorem 11.21, the proof of
Theorem 13.1 might be slightly shortened.

% §14. Symmetrieal derivates. If @ is an additive function
of a set in a space R, we shall denote by Dem @ () the upper, and
by Dem @(x) the lower, symmetrical derivate of @ at a point =,
these being defined respectively as the upper, and as the lower,
limit of the ratio @(S)/IS| where S represents a closed sphere of
centre xz and of radius tending to zero. It is obvious that, for any
point & whatsoever D®(2)>>Dsm @ (2) =D @ (2) =D O (2).

Following A. J. Ward [5], we shall establish a decomposition
theorem in terms of symmetrical derivates, which is similar to
Theorem 9.6. We shall begin by the following ‘“covering theorem’:

(14.1) Theorem. If @ is an additive function of a set in Ry, and E
a bounded set measurable (B), contained in an open set @, then for
any €> 0 there exists in G an enumerable sequence of closed sphe-
res {8z} such that (i) the centre of each Sy belongs o E and the ra-
dius is less than &, (ii) S;8;=0 whenever i==j, and (iii) the spheres
Sy cover together the whole of the set B, with the possible exception
of a subset on which the function @ vanishes identically.
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Proof. We can clearly assume (by replacing, if necessary,
the function @ by its absolute variation) that the function & iy
monotone non-negative.

a) We shall first prove that, with the hypotheses of the
theorem, there always exists in G a finite system of equal sphe-
res {8y which sasisfy the conditions (i) and (ii) and cover ‘the
set E except perhaps for a set I'(C E such that

(14.2) O(T)<(A—1/4" "' m™). O ().

To see this, let A be a subset of E, measurable (B), such
that O(4)=L10(H) and o(4,06)>0. Let %, be a positive in-
teger such that m/n,<<eo(4,C@) and m/n, <e.

Denote by P the net in the space B,,, which consists of the cubeg
of the form [p,/ny, (p,+1)/mg Dyfng (Dyt1) /005 ey D, f00, (P, 1) m,]
where p,, Py ..., D, are arbitrary integers. We can clearly sub-
divide the net § into (4m)™ families of cubes, Py Bysevrr By 527,
such that the distance between any two cubes belonging to the same
family is not less than (4m—1)/n,. Denote, for each k=1,2, ..., (4m)",
by A the part of the set A covered by the cubes of the family .
Then there exists a positive integer k,<C(4m)™ such that

(14.3) D(4z) = O(A)/(4m)" > O (B) /4" m",

Now let Py, Py, ..., P, be those cubes of P, which contain
points of 4,. With each P, we can associate a closed sphere S,
of radius m/n, whose centre belongs to AP, The system of spheres
81, 85, ..., 8; thus defined is contained in & and clearly satisfies
the eon.ditions (i) and (i) of the theorem. Again, since P, §; for
every t=1,2, .., the spheres 8; cover the whole of the set I
with the possible exception of the points of the set T=E—A4,,
which, in virtue of (14.3), fulfils the condition (14.2) "

b) We now pass on to the proof of the assertion of the
theorem. By what has already been proved, we can define by
induction asequence {G,},_, , of finite systems of closed spheres with
cent*r.es in B and radii less than e, subject to the following two
conditions: 1° If B, denotes the empty set and B, for n>1, the
sum of the spheres belonging to &;+ G, ... G, then the s;zstem
Grt1y 'Where n2>0, -consists of a finite number of cloged spheres
001.11:amed in the open set G—B,, no two of which have common’
points; 2% H(E—Bn) < (1—hm) B(E—B,) where hy=1/4"+ m"
and n=0, 1,... Now, arranging the spheres belonging to the family

icm

1§14] Symmetrical derivates. 151
BG1+6r+...+B,+... in a sequence {Sj}, we see at once that the latter
fulfils conditions (i) and (ii) of the theorem. On the other hand, by 2°
we have O(F—B,) <(1—hn)"-O(E) for each n; whence, denoting
by B the sum of all the spheres S; it follows that @(E—B)=0,
which establishes condition (iii).and completes the proof.

Theorem 14.1 may be established in a slightly more general form:

) Given a bounded set E measurable (B), a sequence of positive numbers {ra)
converging to 0 and a family of closed sets U, suppose that with each point x of B
there are associated two finite numbers e=c(x), N=XN(z), and a sequence {dn(x)}
of sets () such that S(w; vn) C An(x) T S(x; ara) for »= N ().

Then, for any sequence {@n} of additive functions of a set, we can exiract
from A a sequence of sets {4 i=An(x); such that (i) xieE for i=1,2,..., (i) A:dj=0
whenever i%7, and (iii) the sels A; cover the whole of the set E, with the exception
at most of a set of measure zero on which all the functions @n vanish identically.
(14.4) Lemuma. If @ is an additive function of a set in Rn, and if
Din @(x)>0 at each point x of o bounded set X measurable (B),
then @(X)Z= 0.

Proof. Let us denote, for every positive integer n, by X, the set
of the points zeX such that @(S) >0 whenever Sis a closed sphere
of centre z and radius less than 1/n. Each set X, is evidently meas-
urable (D), in fact closed in X. Hence, for any >0, we can associate
with each X, an open set G, )X, such that W(@;G,—X,)<¢
(cf. Theorems 6.9 and 6.10, Chap. III). Next, keeping = fixed for
the moment, we can (on account of Theorem 14.1) define in G,
a sequence {Sy of closed spheres with centres in X, and radii less
than 1/n, such that (i) S:-§;=0 whenever ==, and (ii) the sphe-
res S; cover the whole of the set X, with the exception at most
of a set T on which the function @ vanishes identically. Since
@(8y) =0 for every k, we find by (i) and (ii) that O(X,) =
=—[W(®; T)+W(P; G,—X,)] >>—¢. Hence, as X =Ilim X, and ¢
is an arbitrary positive number, it follows that @(X)>>0, which
‘completes the proof.

(14.5). Theovem. If @ is an additive function of a set in B,
and if Ao denotes the set of x at which one at least of the derivates
Dun ®(r) and Dem P(z) is infinite, then for any bounded set X
measurable (B), we have X
(14.6) @(X):@(X‘Aw)-k—j DO (x)dx.

X

Consequently, if Dsm®(r) >—o0 at every point & and DO(x)=0
at almost every point x of a bounded set X measurable (B), then
D(X)=0.
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Proof. We firstly remark that if —oo <Duyn® (2) at each point x
of a bounded set @ measurable (B) and of measure zero, then
&(Q)=>0. In fact, denoting for each positive integer n by @, the
set of the points # of @ at which —n<Dyn®(z), and writing
O,(X)=®(X)+n-|X|, we obtain Dy P,(2)>0 at every point ze@,.
Hence, by Lemma 14.4, we must have @(Q,)=%,(@.) >0, and making
n—oo we find @(Q)=0. By symmetry we also have ®(Q)< 0 when-
ever @ is a bounded set measurable (B) of measure zero, such
that D&(z)<<+ oo at each point z of Q.

We pass on to the proof of formula (14.6). By Theorem 7.3‘5

there exists a set 4, measurable (B) and of measure zero, such thas
the relation

(14.7) @(X):(D(X-A)—]—‘/D(b(w) dw
X

holds whenever X is a bounded set measurable (B). Since the set
A is of measure zero, we see at once from the equation (14.7) that
the function ® must vanish identically for all the subsets of Ao—4
which are bounded and measurable (8). On the other hand, by Whai;
has just been proved, the function vanishes also for all subsets of
A—A. Hence the set 4. may be taken in place of the set A in
(14.7) and this gives (14.6). Finally, if Dym®(®)>—00 at every
point # of a bounded set X measurable (B), then G(X ‘Ae) 220
and the second part of the theorem follows at once from the first.

) Let us mention the following consequence of Theorem 14.5: If at each
point x both the symmetrical derivates of a given additive function of a set are finite
the _lcftier is absolutely continuous. For ordinary derivates the corresponding 1‘)r0:
posmon has long been kuown (cf. H. Lebesgue [5, p. 423]) and is nm?ﬂdmr
included in Theorem 15.7 of this chapter, as well as in Theorem 2.1 of Chap.. VI,

*§15. Derivation in abstract spaces. With certain hypo-
tpeses, & process of derivation may be defined for additive fune-
tions of a set in any separable metrical space, and for such a process
theorems similar to those of §§ 7 and 9 may be established. ’

(15.1) Lemma. If D is an additive function of o set (B) on a metrical

space M, then given any set X measurable (B

; and any >0, the
exists an open set G such that ) y e=>0, there
(15.2) W (®; G—X)<e

and W(D; X— @) <.
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Proof. Let B, denote the class of the sets X measurable (%B)
for each of which there exists, however we choose ¢>0, an open
get G satisfying the relations (15.2). Since any closed set ¥ is the
limit of a descending sequence of open sets, we observe easily
(ct. Theorems 5.1 and 6.4, Chap. I) that there exists for each >0
an open set G DF such that W(P; G—F)<e. The class B, thus
includes all closed sets; to prove that B=%,, it suffices, therefore,
to show that the class B, is additive.

To do this, we choose ¢>0 and denote by X the sum of a se-
quence {X,jn—1,2,.. of sets (B,). To each set X, there corresponds an
open set &, such that W(®; G,—X,)<e/2" and W(P; X,—G,)<e/2".
Writing G=3G,, we clearly find that the inequalities (15.2) are
satisfied. Therefore X eB,.

Again, suppose that &>0 and that X=CXY, where Y B,
There will then exist an open set H such that W(®; Y—H)<<¢/2
and W(®; H—Y)<e. Consequently writing P=CH, we find that
(15.3) W(&P; P—X)<<¢/2 W(P; X—P)<e.

But since the set P is closed, there exists an open set G such that
GDP and W(®; G—P)<¢/2; and this implies, on aceount of (15.3),
the inequalities (15.2) and so completes the proof.

We shall call net in a metrical space M any finite or enumer-
able family of sets measurable (B) no two of which have common
points and which together cover the space M. The sets constitut-
ing a net will be called its meshes. A sequence (M, of nets will
be termed regular, if each mesh of M,1; (Where n>>0) is contained
in a mesh of M, and if further 4(M,)—>0 as n—>oo (where 4(Dtn)
denotes the characteristic number of M,; cf. Chap. IT, p. 40). It is
easy to see that in order that there exist a regular sequence of nets
in a metrical space, it is necessary and sufficient that this space
be separable.

and

In the rest of this § we shall keep fixed a separable metrical
space M and we shall suppose givenin M aregular sequence M=Mx}
of nets and a measure u which is defined for the sets measurable
(®) and which is subject to the condition w(M)y<+too, Let @ be
an additive function of a set (B) on M. For x e M, where M is any
mesh of a net M,, let us write

‘ O(M)ju(M)  when  u(M)==0,
dy(ar)= + oo when u(M)=0 and P(M)=0,
\ — o0 when u(M)=0 and P(M)<O.
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The functions d,(z) are thus defined on the whole space M
and are measurable (B). Let us write (x, M)DP(2) = lim sup d,(x).
n

The number (uz, M)DP(x) thus defined will be called upper derivate
of the function @ at the point x with respect to the measwre y and the
regular sequence of nets M. Considered as a function of , this upper
derivate is clearly measurable (B). Similarly we define the lower
derivate (u, M)DP(z). If at a point x the two numbers (u, E)Jt)ﬁqﬁ(m
and (u, M)DD(x) are equal, their common value will be written
(1, D)DD(x) and called derivative of the function ® at x with respect
to the measure u and the regular sequence of nets M. For the rest
of this §, a measure x and a regular sequence of nets M will be
kept fixed in the space M.

(15.4) Lemma. Let @ be an additive function of a set (B) on the
space M. Then

(i) if the inequality (;l',ﬂj?)ﬁfb(m)Zk, where k is a finite number,
holds at every point x of a set A measurable (B), we have D(A)Zk-u(A);

(ii) ©f at each point & of a set B measurable (B) and of measure (1)
zero, the derivative (u,M)DD (z) either does not exist or else ewists and
is finite, @(B)=0.

Prootf. re (i). By subtracting from the function & the function
k-p, we may assume that k=0. Let ¢ be any positive number. By
Lemma 15.1 there exists an open set G such that

(15.5) W(P; G—A)<e W(P; 4 —G) <.
Let D, be the set of the meshes M of the net M, such that
(15.6) MC@G

and

and  B)>—ep(I),

and generally, for n>>1, let M +1 be the set of the
' . D, meshes M of the
net My41 which ful’:nil ’GheN conditions (15.6) and are not contained in any
of 1:%1e mmeshes ofNED?1+%22+...-|—932,,. By arranging the sets belonging
:o SI£I+193222+...—{—§02,,+... ina sequence { M}, we have @ (My)>—s- u( M)
oY K= . ! i
12y .., and 4-GC % M. Since the sets M, are measurable (B)
?rnd no two of them have common points, it therefore follows
om (15.5) that & (4)=0(4 ) +P(4—6)>B(SM,)— 2>
-, _ k
= a%’u(Mk) 262> —e-[u(G)+2], and so that @(4)=>0.
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re (ii). Denote, for any positive integer =, by B, the set of
the points  of B at which D®(x)=—n. On account of (i) we have
@ (B)=—n-u(Ba)=0 for each n, and, since B = lim By, this gives
®(B)>> 0. By symmetry &(B)<<0, and so finally #(B)=0.
(15.7) Theorem. If @ is a function of a set (), which is additive
on the space M, the derivative (u, M)DD(x) exists almost everywhere
and is integrable (B, p) on IM; moreover, if Eic and E_o denote the
sets of the points at which (x, M)DP(z)=4-oc0 and (u, MDD (x)=—00
respectively, we have

(15.8) B(X)=B(X - Broo) +O(X-Bce) + [ (1, D) DB(2) At (i)
and *
(15.9) W(D; X)=B(X - Broo) +HP(X-Eca)+ [ (1, M)DS (@) de ()

X
for every set X measurable ().
Proof. By Theorem 14.6, Chap. I, there exist a function of
a point f integrable (B, 1) on M and an additive function of a set @
singular (B, x) on M such that

(15.10)  O(X)=0(X)+[f(x)du(@) for every set X e®.
: X

Let E be a set measurable () such that u(E)=0 and that
the function @ vanishes identically on CE. Writing, for brevity,
D, Dand D in place of (g, MWD, (x4, M)D and (u, M)D respectively,
let us denote for any pair of integers n>>0 and k, by P, the set of
the points  at which D®(z)>(k+1)/n>k/n=>f(2). If we substitute
P, CE for X in (15.10), we find on account of Lemma 15.4 (i) that
D(Prre CE)Z%%[(P,,,yOE)}%- /u(P,,,k-CE)>M/ Hx)du(#)=DP(PnrCE),

Pn,k‘CE
and so that u(Pnz)=p(PnsrCE)=0. Therefore DO (z) <f(x) at
almost all points z. By symmetry DO(r)=> f(xr) must also hold
almost everywhere in M. Therefore the derivative D®(r) exists and
equals f(») at almost all the points @ of M, and the identity (15.10)
takes the form

(15.11) B(X)=6(X)+ fDQM,u:Q‘)(E-X)—;— [D@du  forevery set XeB.
X

X
Moreover, since D@(x)=f(x)73roo almost everywhere, the set B -ct+E_o
is of measure (u) zero, and it follows directly from (15.11) that the
function @ vanishes identically on the set (B oot B co)—E.
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On the other hand, by Lemma 15.4 (ii), @ vanishes identically
o B— (B oot+E—c). Therefore in (15.11) the set E may be replaced by
the set BiwtE-«, and the relation (15.11) becomes the required
formula (15.8). Finally, since by Lemma 15.4 (i) the function @
is non-negative for the subsets (B) of Fi and non-positive for
the subsets (B) of B o, formula (15.9) follows at once from for-
mula (15.8).

Let us mention specially the following corollary of Theorem 15.7:

(15.12) Theorem. Suppose given in the space M two regular sequences of nels
RN and P, and, as before, a measure u defined for the sets (B) and subject to the
condition u{M)<<+oo. Then for every function @ of a set (B), which is addilive on M,
we have almost everywhere (4, M)D®(x)= (u, P)DP(x); moreover, if B denotes
the set of the points x at which either one at least of the derivatives (u, R)D D (x)
and (u, R)D@ (x) does not exisl, or else both exist bul have different values, then
the function @ vanishes identically on E, i.e. W(D; I)=0.

In fact, if we write, for brevity, D, and D, in place of (¢, R)D and (rr, P)D
respectively, and if we denote by @ the function of singularities of @, we have
by the previous theorem

H(X)= @(X)-t(j‘l)l@(m) du(2)=0(X)+ [ Dy B(z) dpt(m)
X

for every set X measurable (B). Equating the two integrals which occur in this
relation, we obtain almost everywhere D,0(x)=D,®(z).

Now the set B of the points at which this relation does not hold, may be
expressed as the sum of three sets 4, 4, and 4y, where 4, is the set of the points
we B at which one at least of the derivatives D;@(x) and D,%(x) does not exist,
or else exists and is finite, 4, the set of the points z at which D,%(@)=-+oco and
D,®(w)=— 00, and 4, the set of the points x at which D, B(z) =~ co and Dy (i) =--00,
It follows directly from Lemma 15.4 (ii) that the function @ vanishes identically
on 4;. In the same way, it follows from part (i) of this lemma that we have
simultaneously €(X)>0 and O(X)<0, and so O(X)=0, for every subset X
measurable (B) of 4, or of 4, Consequently W (&; E)=0, and this comf]etes
the proof.

-’l‘heorem 15.7, which corresponds, to a certain extent, to Theorem 9.6
was fn:st proved by Ch. J. de la Vallée Poussin [I; cf. also I, p. 103] fox,'
derivation with respect to the Lebesgue measure, and with respect to the regular
sequences of nets of half open intervals in Euclidean spaces. Strictly, the Lebes-
gue measure does not fulfil the condition which we laid down for the measure «
since Euclidean space has infinite Lebesgue measure. Nevertheless it is eaéy:
to see that for the validity of Theorem 15.7 (as well as for that of the 01‘.hér pro-

positions of this §) it suffices to suppose only that th 3 £t st ¢ i
have finite measure. pp y that the meshes of the nets considered

For the derivation of additive functions of

a set i act spaces, se
also R. de Possel [1) a set in abstract spaces, see
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% §16. Torus space. As an example and an application of the
results of the preceding §, we shall discuss in this § a metrical space
which, from the point of view of the theory of measure and inte-
gration, may be considered as one of the nearest generalizations
of Ruclidean spaces. This space, called torus space of an in-
finite number of dimensions, occurs in a more or less ex-
plicit form in the important researches of H. Steinhaus [2], of
P. J. Daniell [2;3], and of other authors, in connection with
certain problems of probability; but the first systematic study of
this space is due to B. Jessen [2].

Following Jessen, we shall call torus space Q. the metrical
space whose elements are the infinite sequences of real numbers
£=(&y, By .- s Tny...) Where O0{i, <1 for n=1,2,.., the distance
o(& n) of two points &= (xy, &y ..oy Ty -..) 2DA 7= (Y1, Y2y -+ Ymy )
in Q, being defined by the formula (&, n)=3lyr—|/2". BY Qm

where m is any positive integer, we shall denote the half open cube
[0, 1;0,1;...; 0, 1) in the Euclidean space Bn. If £=(2y, Ty - s Tny )
is a point of Q,, we shall denote, for any positive integer m, by &,
the point (&g, £y, -, Tm) Of Qm, and by £ the point (Zmi1, Lot 2geee)
of Q,, and we shall write &=(&,,&,). According to this notation,
(&,7) is a point of Q. whenever &¢Qy, (where m is any positive integer)
and 7eQo. So that, if 4(C Qn and BC Qu, the set 4 X B (cf. Chap. 111,
§§ 8, 9) lies in the space Qo; and in particular Qux Qv=Q..

We shall call closed interval, or simply interval, in the space
Q., any set of the form IX Qo, where I'is a closed subinterval of Qn
for some value of m=1, 2, .... Similarly, taking I to be an interval
which is half open (on the left or on the right) in QOm, we define in
the space Q, the half open intervals (on the left or on the right).

Every (closed) interval J in Q. has only one expression of
the form I x Q. where I is an interval in a space Qm. (It is to be re-
marked that the space Q, itself is not a closed interval in the sense
of the definitions given above.) By the volume of the interval J =1 X Q.
we shall mean the volume of the interval I in Q.. Ry, (c¢f. Chap. IIT,
§ 2). Just as in Euclidean spaces, the volume of an interval J in Q.
will he denoted by |J| or L.(J). Again, as in Euclidean spaces
(cf. Chap. IIT, § 5), we shall extend the notion of volume in the space
Q. by defining for every set E in this space the outer measure Li(E)
of the set E as the lower bound of the sums ;]J 4 where {Ji 18

any sequence of intervals such that E C;J 7. Thus defined, the
3
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outer measure evidently fulfils the three conditions of Carathéodory
(cf. Chap. II, § 4) and determines, first the class of sets measurable
(€rz), and then the class of functions measurable (£ix). For brevity,
the sets and the funections belonging respectively to thege classes,
will simply be termed measurable. Also by the measure of a set B
in the space Q. we shall always mean its measure (L),

It is easily shown, with the help of Borel’s Covering Theorem,
that the measure of any closed interval coincides with its volume
(cf. Chap. IIL, § 5, p. 65), so that we can, without ambiguity, write
|E} or L.(E) (omitting the asterisk) to denote the outer measure
of any set F in Q,. We also see that the boundary of any closed
interval is of measure zero. Finally, we remark that the whole space Q,
is of measure 1.

We shall now define in @, a regular sequence of nets (cf. § 15,
p. 153) of intervals half open on the right. We shall, in fact, denote
for any positive integer m, by Q" the finite system of 2
half open on the right

intervals

[ke /2% (1) 1275 By /27, (Bgt1) 275 s Bom 2™y (B t1)/2") X Qo

where the k; are arbitrary non-negative integers less than 2™,
We see at once that each system Q" is a net in Q.. To see
that the sequence of these nets is regular, we observe in the first
Plaee(gaat each interval of Q™% ig contained in one of the intervals
of Q™. On the other hand, no interval of the net Q™ can have
a diameter exceeding the number §1/2"””+§1/2"< 1/2™7Y so that
=1 ke '
the characteristic number 4(Q"™) of the net Q™ tends to zero as m— oo,
If # and y are two real numbers, @~y will denote the number
w+y———[ao»{7y], where, as usual, [2+y] stands for the largest integer
not exeeeqmg a4y I &=(my, 0,y ..., @, ...) and =Yy, Ygyoer s Yppy +o2)
are two ‘pomts. of Qu, we shall write £-4- for (wﬁ"?/n By Yy ey )
The point &+ clearly belongs to Q.. o o

‘We shall caf]l translation by the vector a, where « is a point of Q.,

f-,}}ig tl;}ai,llllifo:frpatmn which majkes correspond to each point & of Q,
Ordep ) §-+a. The translation by the vector « will he termed of
I‘Am% if ap, exqept at n.flost the first m, coordinates of a vanish.
does nOtu(rllcmon fin Q, W}ll be termeq cylindrical of order m, it f(£)
epend on the ‘first m coordinates of the point &, 1. e, if
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f(&)=f (EJ—a) jdentically in £, for every point « whose coordinates,
except perhaps the first m, all vanish. A set E in Q, will be termed
eylindrical of order m, if its characteristic function is so, or, what
amounts to the same, if B=Q,x A where 4 is a set in Q..

(16.1) Theorem. A function which is measurable on Q. and cylindrical
of every finite order, is constant almost everywhere, i.e. f(§)=c for
almost all points £ of Q., where ¢ is « constant.

Proof. Suppose first that the function f is bounded, and
therefore integrable, on Q.. Denoting by @ the indefinite integral
of 7, let us define, for each value of m and for each mesh @ of the
net Q™ ™ (£)=0(Q)/L.(Q) whenever £e(. For every pair of
meshes @, and @, of the same net Q(’"), there always exists a trans-
lation of order m which transforms @, into @,; therefore, since the
function f is cylindrical of order m, it follows that D(Q,)=D(Q,);
and since further L.(Q;)=L.(Q.), each of the functions Ff™E) s
constant on Q.. On the other hand, we deduce from Theorem 15.7
that f(&) = lim f(m)(E) almost everywhere in Q., i. e. that the function

is almost everywhere identical with a constant.

Now let f be any measurable function which is cylindrical of
every finite order. Let us write fu(£)=F(£) when F(&)<<n and
F(§)=n when [f(§)>n. Bach of the functions Fa(&) is bounded and
cylindrical of every finite order, so that by what has just been proved,
each of these functions is constant almost everywhere. Therefore
the same is true of the function f(£)=lim f,(&) and this completes
the proof. n

The fundamental properties of our measure in the spacé Qo
may be established by methods similar to those used in Euclidean
spaces. To illustrate this, let us enumerate some of these properties.

Given any measurable set E and any >0, there exists a closed
set F and an open set G such that FCECG and such that |G—E<e
and |E—F|<e (cf. Theorem 6.6, Chap. IIT).

From this we may deduce next Lusin’s theorem (cf. Theorem 7.1,
Chap. III): If f is a finite function measurable on a set E, there exists
jor each >0, a closed set F(C E such that the function f is continuous
on F and that |[E—F|<e; and its immediate corollary: any funetion
which is measurable in Q., is equal almost everywhere in Q. to a function
measurable (B). Finally Fubini’s theorem (cf. Chap. III, §8) may
be stated as follows for the space Qu:
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(16.2) Theorem. If [ is a non-negative measurable function in the
space Q., then for any positive integer m,
(i) the definite integral / F(&, ndLiy(n) exists for every &e On,
0

&0y

except at most for these of a set of measure (L) zero,
(ii) the definite integral / f(& m)dLin(§) exists for every ne Q,,

Qﬂl

emcept at most for those of a set of measure (Lo) =ero,

/f (OLu(&)= [ [ [1&maLion) [iLm(&)= [ [1(&n)aTin(£) Lot
O Qo G, 0

YO ~m

Proof. We begin by verifying this directly when f is the
characteristic function of a closed interval, or of a half open interval,
and then successively when f is the characteristic function of an
open set, of a set (®s), of a set of measure zero, and finally of any
measurable set. It follows at once that the theorem is valid in the
case where f is a simple function, and then, by passage to the limit,
in the general case where f iy any non-negative measurable function.

The line of argument that we have sketched, does not differ substantially
in any way from the proof of Fubini’s theorem for Euclidean spaces, and is even
in a sense simpler than the latter, since in proving Theorem. 8.1 of Chap. III we
had to allow for the possibility of there heing hyperplanes of discontinunity of
the functions U and V

In the space €, there is, however, as shown by B. Jessen [2, p. 273],
another theorem of the Fubini type, whose proof requires new methods, This
theorem allows integration over the space @, to be, 80 to speak, roduced to
integrations over the cubes @, in Euclidean spaces, whereas each of the three
members of the relation (iii) of Theorem 16.2 containg an integration extended over
the space . ’

(16.3) Jessen’s theorem. If fis a non-negative measurable function
in the space Q., the integral

(16.4) Fal0= (& C)AT, E),  where m=1,3, ...,
O

exists, and we have

(16.3) lim fu(6)= [ £(6)d Liu(£),

m ()

)

for almost all ¢ in Q..
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Torus space.

Proof. Let us first remark that if @ is a set of measure zero
in Q,, it follows from Theorem 16.2, applied to the characteristic
function of @, that for any m whatever, the set E[({, 7)e@; &e Om]

is of measure (L) zero for almost all 5 of Q.. Hgnce (with the not-
ation adopted p.157) we also have Lm-{Ig[(E, {7)e@1)=0 for almost all

¢ of Q.. It follows that if g and h are two non-negative measurable
functions which are almost everywhere equal in Q,, the integrals
‘/g(f, ¢ )dL, (&) and / W&, L) dL, (£) are equal for almost all the £
Qm “m

of Q., whatever m may zbe. We may therefore, without loss of gen-
erality, assume in the proof of Theorem 16.3 that the given func-
tion f is measurable (B); for any measurable function is almost
everywhere equal to a function measurable (%B).

The integral in the formula (16.4) then clearly exists for every £,
and moreover it follows directly from this formula that the function
fm(Z) is cylindrical of order m. The upper and lower limits of
the sequence {f»(f)} are thus eylindrical of every finite order and
by Theorem 16.1 we may write almost everywhere in Qo

lim inf f.($)=4 and lim sup fm(l)=B

where 4 and B are constants. It remains to be proved that A=M=B,

where M denotes the integral on the right-hand side of (16.5).
We shall prove in the first place that 4Z>M. For this purpose,

let A’ be any number exceeding A (if A=-oo our assertion is

obvious), and write

(16.6) P=E[fs(0)<<4], Sm_—_ksz ond ~ §=lm S

The set S coincides, except for a set of measure zero, with the whole
space Q.. Keeping an index m fixed, let us evaluate the mtegral of

fm OVer Sp. Writing Ru=Pm, Ru—1=Pm—1-CPm, ..., By=Py: CP,-...-CP, m,

we have

(16.7) Sm=2 Rz and (16.8) RyRj=0 whenever 1Ti<j<m.
=1

On the other hand, since every function fx is cylindrical of order E,
<o are the sets P and CPy and therefore the sets By for k=1, 2, ..., m.
We may thus write (cf. above p.159) Ri= Q:x B, where ﬁkc Q..
According to (16.6), we have fx({)<<4' for every eRy C Py
where k=1, 2,...,m, or, what amounts to the same by formula (16.4),
g. Saks, Theory of the Integral. 11
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./‘f(f, 7)dLu(£) << A’ for every neﬁ,,. Therefore, on account of

‘Theorem 16.2, we obtain for k=1, 2, ..., m,

[1€)aLe)= [[ [1(6, m) ALa(&) | dLio() < A’ Lo Re) = A’ Lio(By),
Rk Ek Qk .
whence it follows by (16.7) and (16.8) that ./f(é’)dLm(C)gA’-L,O(S,,,)QA"
Sm
Making m—>co, We obtain in the limit M= [f({)dL.() <A’ and
80 M<A. Q(o f
By symmetry M >B and, since it is clear that 4 <CB, this
requires A=M=B and completes the proof.
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