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SIMULTANEOUS EXTENSIONS OF A FAMILY OF LINEAR OPERATORS

RODICA-MIHAELA DANEI, MARIAN-VALENTIN POPESCU
AND NICOLETA POPESCU

(Communicated by P.-Y. Wu)

Abstract. In this paper we study when an arbitrary family of (positive) linear operators, defined
on vector subspaces in an ordered vector space E with values in a Dedekind complete ordered
vector space F', has a (positive) linear simultaneous extension. Some previous results of the
first author concerning the existence of a (positive) linear common extension for two (positive)
linear operators are generalized in the line of an appropriate theorem of D. Maharam. The
results obtained are related to the classical Mazur-Orlicz theorem and its famous consequence,
the Hahn-Banach theorem. Some applications of the main results pertaining to convex analysis,
functional analysis and vector measure theory are given.

1. Introduction

In the theory of ordered vector spaces, the existence of a positive linear extension
of a positive linear operator is not a trivial problem. Generally, such a problem is
very different from the similar problem of extending an operator without preserving the
positivity, because it is possible for a linear extension to fail to be positive.

The basic problem in the literature of the extension of positive linear operators can
be stated as follows: If E is an ordered vector space, G is a vector subspace of £ and T
is a positive linear operator between G and a Dedekind complete ordered vector space
F, is it possible to extend 7 to the whole E as a positive (and linear) operator if, for
example, 7 is dominated on G by a monotone sublinear operator S acting between E
and F?

A more difficult problem is that of the existence of a common positive linear ex-
tension of two positive linear operators.

An even more difficult problem arises when instead of two positive linear operators
we have an arbitrary family of positive linear operators.

A way to solve this last problem is fo use an inequality between two arbitrary
linear combinations of the values of two families of maps (f5)sca and (g5)sca- At
the end, we will put this inequality in its simplest form.

The proofs of the obtained results use the technique of the auxiliary sublinear op-
erator and apply the existence form of the Hahn-Banach theorem. (“For every sublinear
operator S : X — F there exists a linear operator L: X — F suchthat L<L S on X7.)
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What does the technique of the auxiliary sublinear operator consists of?

If in the statement of the Hahn-Banach existence theorem instead of X we consider
an ordered vector space E, and, in addition, we assume that the sublinear operator
S : E — F is monotone, then the linear operator L : E — F obtained by the Hahn-
Banach theorem is positive.

The technique of the auxiliary sublinear operator is a method to prove the existence
of a linear operator by using the Hahn-Banach existence theorem. This method has two
steps:

1) construct a sublinear operator S: E — F;

2) then apply the Hahn-Banach existence theorem, obtaining the linear operator
L:X — F dominated by S on X .

According to the fact that if S is monotone then L is positive, the technique of the
auxiliary sublinear operator can be used to extend positive linear operators by preserv-
ing the positivity.

This technique, due to V. Ptak (1956), was used by him to give a much simpler
proof to the Mazur-Orlicz theorem; see [10]. (We will later reproduce the statement of
this theorem and in order to solve our problem we will use the idea of Ptak’s proof.)

Actually, the idea of Ptak comes, perhaps, from the work of F. Riesz who in 1928
(see [11]) defined, in a particular case, a monotone sublinear operator T associated
with a positive linear operator T : G — F, where G is a majorizing vector subspace of
E . Recall that G is a majorizing subspace of E if for all x € E there exists v € G such
that x < v, and that:

T(x)=inf{T(v)veG,v=>x}, x€E.

The operator T has the following properties:

a) T is sublinear;

b) T is monotone;

¢)T=T on G;

d) L<T on E, forany L: E — F which is a positive linear extension of T .

In this paper, we will use the technique of the auxiliary sublinear operator to obtain
some positive linear operators, including a positive linear extension for an arbitrary
family of positive linear operators.

What do we need in our proofs?

We need to give a convenient description of the linear space generated by a family
of subsets. In what follows, we will denote by N* the set of all natural numbers different
from zero.

Firstly, recall that if X is a vector space and A, B are two nonempty subsets, then

span(A) = { Y Aiailne N L eR,a;,€A,i= 1,...,n}
i=1
and therefore
span(AUB) = { S AicilneN* L €R, c; EAUB, i = L...,n}.
i=1

Obviously, we can write:
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span(AUB) =
n m
{ > Aai+ Y uib; ’n, meN" L eR ageAi=1,..n, W eER b;eB, j=1,..m } .
i=1 j=1
Now we will extend this description to the case in which A and B are replaced by

a family (Ag)sc, Of nonempty subsets in a vector space X .
We have:

n
span (U A5> = { Aici
SeA i=1

But we need to prove that span < U A5> is the following set:
deA

neN L eR, ¢ € UAg,izl,...,n}. (1)
SeA

{2 (2;\’51'(151') |l’l c N*7 VL = 17"'ana 2’51‘ S R? (a5i>5€A € @ ((AS)SGA) } 9 (2)

i=1 \deA

where @ ((As)sc,) is the collection of all families {vs € A5 |6 € A} such that vg # 0
for at most finitely many 6 € A.
Now let us prove (2).
In order to do this choose in (1) x = Y, Aic;, where ¢; € |J Ag forall i=1,....n.
i=1 o€
It follows that, for all i = 1,...,n, there exists & € A such that c; € As, . Hence,

we have ¢; € Ag,...,cn EAg, .

Of course, it is possible that some or all selected indices Jy, ..., 0, are equal.

And itis also possible, for example, to have another element from the set {c,...,c2 },
different from cy, in the set As . Let us denote by N; the set of indices of all these
elements. Hence:

Ny ={je{l,..,n}|c; €A }.

(Obviously, as we have already mentioned, it is possible that N; = {1,...,n}.) Let us
denote by ag, ; the elements ¢; € As having the index j in Nj.
Now consider the set {1,...,n} \N; and denote by N its following subset:

Ny ={je{l,...n}\Ni|cj €A, }.

We also denote by as,; the elements ¢; of As, having the index j in N, and so
on. For any p < n, let N, be the following set

Np={J € (1o AN U UN, ) e €4, }

and denote ¢; (with j € N,) by as, ;.
We will stop when Ny U...UN, = {1,...,n}.
Therefore:

n
x= Y Aicj=x= 3 Ajagj+-+ ¥ Ajas,;.
=1 JEN; JjEN,
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In each of the sums appearing in the right side of the last equality, we denote A;
by As,; (f jE€N1), As,; (if j € Na),.... 45,5 (if j € Np), respectively.
It follows that:

x= Y 15115151/ + -t 2 lgpjagpj z 1511051, +- 1+ 2 AS,,zaé,,m
JEN]
where m is the greatest of the cardinal numbers of the sets Np,...,N,, and eventually,
some coefficients in the summation of the right-hand side of this equality are equal to
zero. So, we have:

X = _rgn:l ( 2 AS:‘“&') y

deA
where foreach i =1,....,m, (as;)gcp € P ((Ag)sca). O

The main aim of this paper is to generalize the following result (also obtained as a
generalization of the Mazur-Orlicz theorem - see Theorem 5 below).

PROPOSITION 1. ([5, Theorem 2.1]) Let X be a vector space, F a Dedekind
complete ordered vector space, A1 and Ay two nonempty arbitrary sets, S: X — F a
sublinear operator, and g; : Aj — X and fj :A; — F, j=1,2, four maps. Then the
following are equivalent:

i) There exists L: X — F a linear operator such that:

a) LS on X, and
b) fi<Logi onAy and f, <Log, on Aj.
ii) The inequality

fol (a1i) +Zlijf2 (a2j) < (2%81 (a1;)+ Y 182 (@;)) (3)
i=1 j=1

holds for all n,m € N*, {ayy,...,a1,} CAy, & 20,...,4, 20, {azy,...,a0n} C Ay,
H1 P O7"'a.um = 0.

We shall achieve our main purpose by establishing a general result in the line of
a theorem of Maharam (see Theorem 3 below). This general result formulated below
as Theorem 7 will concern the simultaneous extension of an arbitrary family of linear
operators. In this result we will denote by (4) the inequality corresponding to (3). The
next goal will be to simplify the form of both sides of inequality (4).

This idea comes from the remark that the (classical) Hahn-Banach theorem can be
seen as a consequence of the Mazur-Orlicz theorem.

2. Preliminaries

In this paper, the terminology, the notation and some mentioned results are gener-
ally considered to be classical in the theory of ordered vector spaces and linear operators
(see, for example [1], [2] and [8]).
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X and Y will be vector spaces, E and Ey will be ordered vector spaces, and F
will be a Dedekind complete ordered vector space (which means that, every nonempty
order bounded set in F has a supremum or, equivalently, an infimum in F). The order
relation between operators will be the pointwise relation, that is, if T and S are two
operators defined on a set A with valuesin F, then 7 < S on A means that T (a) < S (a)
for all a € A. We will say that T is dominated (or, equivalently, majorized) by S on
A. Also, a linear operator T : E — F will be called positive, if T (x) > 0 in F for all
x>0in E.

An operator S: X — F is called sublinear if it is subadditive, that is, S (x] +x3) <
S(x1) +S(xp) forall x1, xp € X, and positively homogeneous, that is, S (Ax) = A5 (x),
forall xe X and A > 0.

If G C X is a vector subspace of X and T : G — F is a linear operator, a lin-
ear operator L: X — F is called an extension of T, if L(v) =T (v) forall v in G.
Equivalently, we say that L extends T to the whole space X.

Also, if (Gs)gscn is an arbitrary family of vector subspaces of X, and forall § € A,
Ts: Gs — F is alinear operator, we say that a linear operator L : X — F simultaneously
extends all operators (T5)sca, if L(vs) = Ts(vs) forall vs in Gs and all § € A. We
say, equivalently, that L is a simultaneous extension of the family (Ts)sc, or that L is
a common extension of the operators Ts, 6 € A. Obviously, a necessary condition for
the existence of a simultaneous extension of the family (7s)g., is that, forall § # &' in
A, Ts =Ts: on GgNGg . (According to the terminology employed in [7], the operators
Ts and Ty are then consistent.)

The following famous theorem is called the Hahn-Banach theorem (see, for exam-
ple, [8, p. 44]).

THEOREM 2. For every sublinear operator S : X — F there exists a linear oper-
ator L: X — F such that L < S on X.

This theorem is a very important tool in functional analysis. Theorem 2 will be
very important for us because we will use it as the second part of the technique of
the auxiliary sublinear operator applied to demonstrate the existence of some linear
operators. (The first part of this technique consists of the construction of a sublinear
operator associated with the family of operators which should be extended.)

Below we will state two results that gave us the ideas in this paper. The first of
these results (Theorem 3) is the Maharam theorem (1972).

Before formulating this theorem, we recall that the ordered vector space E, with
the positive cone E, has an order unit e € E;, ¢ 20, if E= |J [—Ae,Ae].

A=0

THEOREM 3. ([7]; see also [12, Theorem 6.3]) Let E be a vector lattice with

an order unit e € E,, e #0, and (Gg)scp a family of vector subspaces of E such

that e € span ( U G5> . Let F be a Dedekind complete ordered vector space and let
deA
{Ts : Gs — F |6 € A} be a family of positive linear operators. The following condi-

tions are equivalent:
i) There exists T : E — F a positive linear extension of the family (Ts)scn -
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ii) The inequality 0 < Ts (vs) holds for every family (vg)sca € P ((Gs)sen) sat-
isfying 0< 3, vs, where ® ((Gs)sca) is the collection of all families {vs € Gs|6 € A}
€A

such that vg # 0 for at most finitely many 6 € A.

The following theorem is an easy generalization of the Maharam theorem. We
recall that a vector subspace G of the ordered vector space E is called a majorizing
subspace, if for every x € E there exists v € G such that x < v; obviously, if G is a
vector subspace of E, and E has an ordered unit ¢, and, moreover, e¢ € G, then G is a
majorizing subspace of E.

THEOREM 4. ([6, Theorem 5.4]) Let E be an ordered vector space, and let
(Gs)sca be afamily of vector subspaces of E such that there exists at least one which
is majorizing, say Gg,. Let F be a Dedekind complete ordered vector space and let
{Ts}sca be afamily of positive linear operators, where Ty : Gs — F . Then the follow-
ing are equivalent:

i) The family {Ts: Gs — F |8 € A} has a positive common linear extension T :
E—F.

ii) The implication Y, v 20= 3, T5(vs) =0 holds for every family (vs)scp €

SeA SeA
Ny ((GS)SGA) :

3. Main results

One framework in which the problem of a simultaneous extension of a family of
linear operators can be considered is as follows: Given an arbitrary ordered vector space
Ey, afamily of vector subspaces (or sets) (Gg)sca in Eo, a Dedekind complete ordered
vector space F, and a family (7s)g-, of (positive) linear operators with Ts : Gs — F
for all 6 € A, let E = span(Gs)s-5 and find (necessary and) sufficient conditions
under which there exists a (positive) linear operator L : E — F which simultaneously
extends all operators (75)g5cx -

Another framework for considering the simultaneous extension problem is the fol-
lowing: Given an arbitrary real vector space X, a family (As)sca of arbitrary subsets
of X, a Dedekind complete ordered vector space F, and two families of arbitrary maps,
namely (f5)sca and (85)scp With f5:As — F and g5 :As — X forall 6 € A, and, in
addition, a sublinear operator S : X — F such that f5 < Sogs forall § € A, find the nec-
essary and sufficient conditions under which these inequalities can be simultaneously
extended by using a linear operator L : X — F instead of S. That is, find necessary
and sufficient conditions under which there exists a linear operator L : X — F such that
fs <Logs forall 6§ € A.

We will start with the second question, which immediately reminds us of the
Mazur-Orlicz theorem. This theorem is a very useful result for establishing the ex-
istence of a linear operator dominated by a sublinear operator. It was proved in 1953
by S. Mazur and W. Orlicz; see [9].

The following statement is the vectorial form of the original theorem of Mazur and
Orlicz as it appears in a paper by W. Chojnacki and its erratum; see [3] and [4].
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THEOREM 5. (Mazur-Orlicz theorem) Let X be a vector space, F a Dedekind
complete ordered vector space and S : X — F a sublinear operator. Let A be an
arbitrary nonempty set, and let f and g be two maps, f:A — F and g: A — X. The
following conditions are equivalent:

i) There exists a linear operator L : X — F with the properties

a) L<LSon X,
b) f<LogonA.

ii) The inequality

2t <5 (3 (e

i=1 i=1
holds for all finite subsets {ay,...,an} CA and {A,...,A,} CR.

It is immediate (see [6]) that the Hahn-Banach extension theorem is a consequence
of the Mazur-Orlicz theorem.

COROLLARY 6. (Hahn-Banach theorem) Let X be a vector space, F a Dedekind
complete ordered vector space, and S : X — F a sublinear operator. Let G be a vector
subspace of X and T : G — F a linear operator. Then the following conditions are
equivalent:

i) There exists a linear operator L : X — F with the properties

a) LS on X, and
b)L=T on G.
i) T <SS onG.

Proof. In Theorem 5,take A=G, f =T and g =i (theinclusionof G in X). O

We remark that Proposition 1 extends the Mazur-Orlicz theorem for two sets
A1, Ay and four maps fi, f>, g1, g2 instead of A, f and g, respectively.

Now we will generalize this result for an arbitrary family (Ag)sc, of sets and two
arbitrary families of maps (fg5)sca and (gs)gsca -

THEOREM 7. (Simultaneous extension theorem in the line of the Mazur-Orlicz
theorem) Let X be a vector space, F a Dedekind complete ordered vector space
and (Ag)sep @ family of nonempty sets. Let S: X — F be a sublinear operator, and
(fs)sen»(88)sca two families of maps, gs:As — X and f5:As — F, 8§ € A, such
that for all § € A with 0 € Ag it follows that

f5(0) =g5(0)=0. (%)

Then the following are equivalent:
i) There exists a linear operator L : X — F such that
a) L<S on X, and
b) fs <Logs on As forall 6 € A.
ii) The following inequality holds:

i (Z Asifs (%-)) <S (i (Z Asifs (%-))) : )

i=1 \6eA i=1 \6eA
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where n € N* and for each i € {1,...,n} ,(A5;) scp C Ry and (ag;)scp € P ((As)sen)
with @ ((Ag)sea) the collection of all (ys)sen € (As)sen having ys # 0 for at most
finitely 6 € A.

REMARK. Note that the assumption (x) implies that (f5 (a5))sca € P (f5 (As)sca)

and (g5 (a5))sca € P (85 (As)sca) if (a5)5ea € P ((A5)5ea) - So. for example, in the
sum Y, f5(as), only a finite number of terms are nonzero.
deA

Proof. Obviously, i) implies ii), for

To obtain the converse, we will apply the technique of the auxiliary sublinear
operator. For every x € X, define S; (x) as the infimum of the set

{S (er i ( > Asigs (%-))) - i ( > Asifs (%-)) }»
i=1 \6eA i=1 \6eA

where the infimum is taken over all the (a5;)5cp € P ((A5)5ea) and (Asi)sea C Ry,
withneN*and i=1,...,n.
First, note that S; (x) exists, because using ii) and the sublinearity of S, we have:

n

> ((%A?Laifa (aai)) < S(i ( Y Asi8s (%i)))

i=1 \oeA

<S(x+ X Asigs (asi) | +S(—x)
SeA

and further

n

S(-x)<s (x+ S Asigs (%-)) 3 (z Aol <a5i>).
SEA dEA

(Note that this inequality holds in the Dedekind complete ordered vector space F'.)
Also, from the definition of S (x) it follows that

—S(—x)<S1(x) <S(x), xeX. %)

It is not difficult to show that S; is a sublinear operator.
Then by using the existence form of the Hahn-Banach theorem (see Theorem 2),
it follows that there exists a linear operator L : X — F such that

L(x)< S (x), xe€X.
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Therefore, by using (5) it follows that
L(x)<S(x), xeX

that is, 1 a) holds.
To prove i b), note that, for each § € A,

L(—gs(as)) < Si(—gs(as))
<S(—gs5(as)+gs(as)) — fs(as) = —[fs(as)-

Hence, because L is linear, we obtain f5 < Logs. U

In what follows we will try to simplify the form of both sides of the inequality (4).

4. An application of the simultaneous extension result of the Mazur-Orlicz type
theorem in convex analysis

Now we shall formulate a version of Theorem 7 for the ordered vector spaces as
domain spaces. In this setting we shall assume that the operator S : E — F is not only
sublinear but it is also monotone, that is, if x <y in E, then S(x) < S(y) in F. Under
these circumstances, the appropriate extension L will not only be linear, but will also
be positive.

Note that, any linear operator L dominated by a monotone sublinear operator §
will automatically be positive (see for example [6, Remark 2.3]).

We chose the setting of ordered vector spaces because then inequality (4) becomes
simpler and, consequently, easier to be checked in applications (see (6) below).

Also, the family (Ag)sc, of arbitrary sets becomes a family of convex sets and the
two families (gs)5c4 and (f5)sc, Of arbitrary maps become two families of convex
and concave operators, respectively.

THEOREM 8. (Simultaneous extension theorem in the line of Mazur-Orlicz theo-
rem for ordered vector spaces) Let E be an ordered vector space, F a Dedekind com-
plete ordered vector space and S : E — F a monotone sublinear operator. Let (Kg) sca
be an arbitrary family of nonempty convex sets, (Ps)sca with Ps:Ks —E (6 €A)a
family of convex operators and (Qs)s-p With Qs : Ks — F (0 € A) a family of concave
operators, such that, for all 6 € A with 0 € Ky it follows that Ps(0) = Qs (0) =0.

The following conditions are equivalent:

i) There exists a positive linear operator L : E — F with the properties:

a) L< S on E, and
b) Qs < LoPs on Kg, forall 6 € A.
ii) The following inequality holds

Y 4505 (as) < S (Z AsPs (%)) (6)

S€A SeA
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for (As)sea C Ry and (ag)gep € P ((Ks)gen). where @ ((Ks)gen) denotes the col-
lection of all (ys)gcp € (Ks)gea With ys # 0 for at most finitely many 6 € A.

Proof. Firstly, we remark that inequality (6) is equivalent with inequality (4) from
Theorem 7. Indeed, it is obviously that (4) implies (6) if we put A5 = K5, g5 = Ps and
fs =0s,forall § € A.

To prove the converse, consider ag; € K5 and Ag; >0 foreach i=1,...,n (n € N¥)

n
and 0 € A. Suppose that, for each § € A, we have A5 = Y, A5; > 0 and denote o5; =
i=1

n

%, for each i = 1,...,n. It follows that Y, og; = 1 and hence, using the fact that the
i=1

operator Pg is convex and the operator Qg is concave, we have:

Ps (_21 Otaiaai) < X %ifs (a5;) and Qs (Zl aSia6i> > X 05i0s (as;)

i= i= i=

=

forall 6 € A.
Next, using (6) and the condition that S is monotone, we obtain:

n

> ( > AsiQs (aéi)) =3 A (i %Qé (%i)) =3 (i 505 (aéi))
deA d€eA i=1 SeA i=1

- ; ©) ]
< X As0s ( aéiaéi) < S( > AsPs ( aaiaai)>
SeA i=1 SeA i=1
S monotone n
< S( > As (21 siPs (%‘)))

SeA i

=

=S (i ( > AsiPs (%i))) ;
i=1 \6eA

where n € N* and, for each i = 1,...,n, (A5;)5ca C Ry and (ag;)5cp € P ((Ks)sen) -
To complete the proof that ii) implies i), let us observe, as we already mentioned,
that L is a positive operator because L < S and S is monotone. [

We remark that Theorem 8 generalizes Theorem 2.4 in [5] and also Theorem 2.4
in [6].

5. Some applications of the simultaneous extension theorem in the line of the
Mazur-Orlicz theorem in functional analysis

In the following result (a Hahn-Banach type theorem) which generalizes [5, The-
orem 2.8], we will apply Theorem 7 to obtain a necessary and sufficient condition for a
family of linear operators on subspaces of a vector space to be extendable to the whole
space.

THEOREM 9. (Simultaneous extension of a family of linear operators) Let X be
avector space, (Ggs)gcn afamily of vector subspaces of X and F a Dedekind complete
ordered vector space. Let S : X — F be a sublinear operator and, for each 6 € A, let
Ts : Gs — F be a linear operator. The following conditions are equivalent:
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i) There exists L: X — F a linear operator such that:
a) LS on X, and
b) L="Ts on Gg forall § € A.

ii) The following inequality holds:

zTa(V5)<S<2V5>7 (7)

SeA SeA

forall (vs)sen € P ((Gs)gen), where @ ((Gg)sep) denotes the collection of all (vg)sea
€ (Gg)gep such that vs # 0 for at most finitely many 6 € A.

Proof. Obviously, i) implies ii). To prove the converse, apply Theorem 7 with
As = Gs, fs = Ts, and gs chosen to be the inclusion of Gg in X, for each § € A.
We thus ensure the existence of a linear operator L : X — F such that L < S on X and
Ts <L on Gy for all § € A. Actually, because Ts and L are linear, we even have
Ts =L on Gg, thatis, L is an extension of Ty, forall 6 € A. [

Note that inequality (7) implies that:
1) Ts < S on Gg foreach § € A;
2) Ta/ = Té// on Ga/ ﬂGa// (that s, T3/ and T5// are consistent) for all 5/, = A,
o' #£08".
(Indeed, to prove 2), let v € Gss N Ggr and putin (7) vsy =v, vsn = —v and vg =0
for all & S A\{5/,5”}. Then Tg/ (V&/) + T5// (Vé//) < S(O) = 0 and hence Tg/ (V) <
—Tsn (—v) = Tgn (v). Similarly, we have the converse inequality Tgr (v) < Ty (v) and
hence Ty (V) = Tsn (V)) .
The next result (again a Hahn-Banach type theorem) is a version of Theorem 9 in
the ordered vector spaces setting.

THEOREM 10. (Simultaneous extension of a family of positive linear operators)
Let E be an ordered vector space, (Gs)gcp a family of vector subspaces of E and F
a Dedekind complete ordered vector space. For each 6 € A, let Ts : Gs — F be a
positive linear operator. The following conditions are equivalent:

i) There exists L : E — F which is a positive linear extension of Ts for all § € A.

ii) There exists a monotone sublinear operator S : E — F such that

> Ta("a)<3<2 Va)
SeA

SeA

Jorall (v§)sca € @ ((Gs)gen) -

Proof. To show that i) implies ii) let S = L. For the converse implication, we
recall again that if ii) holds and L < S, then L is positive because S is monotone. [

The following statement is a consequence of the previous result; the condition that
the sublinear operator S is monotone will be dropped here.



106 R.-M. DANET, M.-V. POPESCU AND N. POPESCU

PROPOSITION 11. Let E be an ordered vector space, (Gg)sca afamily of vector
subspaces of E and F a Dedekind complete ordered vector space. For all § € A, let
Ts : G — F be a positive linear operator. Then the following are equivalent:

i) There exists a positive linear operator L : E — F such that L= Tg on Gg for
all 6 € A.

ii) There exists S : E — F a sublinear operator such that:

Y vs<vinE= Y T5(vs) <S(v) inF, 8)
d€eA d€eA

where v € E and (vs)sep € P ((Gs)gen) -

Proof. To prove that 1) implies ii), put S = L and use that L is a positive linear
extension for all T5, 6 € A. We have:

Yvsg<v= X L(vs) SL(v)= X T5(v5) <S(v).
d€eA SeA SeA

To establish the converse implication ii)=-1), let S : E — F be a sublinear operator
satisfying (8). Apply the technique of the auxiliary sublinear operator, defining Sy :
E — F by the following formula

S (v)=inf{S(w)lweE,w=v},

for each v € E. This infimum exists in F, because the set {S(w)|we€E,w>v} is
minorized in F by —S(—v). Indeed, with v =0 (0 € A) and u > 0, we have
0= Ts(vs) <S(w)=S(v4+u—v) <S(v+u)+S(—v).
S€eA

Hence, —S(—v) < S(v+u), forall u > 0, or, equivalently, —S (—v) < S(w) for
all we E with w > u. Obviously, S; < S on E. In addition, S; has the following
properties:

1) S; is a sublinear operator;

2) S| is monotone;

3) ¥ Ts(vs) <81 ( > Va) forall (vs)sep € @ ((Gs)sen) -
SeA SeA

Now, using the implication ii) =1) of Theorem 10 with S replaced by S; we obtain
a positive linear extension of Ty, forall 6 € A. O

Now remark that Theorem 4 and Theorem 3 (Maharam theorem) are both con-
sequences of our Theorem 10. Indeed, suppose that (Gg)sc, is a family of vector
subspaces of E of which one, say G, is a majorizing subspace. Then it follows that
ii) of Theorem 4 implies ii) of Theorem 10.

Indeed, suppose that

Y vs<0= Y T5(vs) <0 )
SeA SeA

forall (vs)sea € P ((Gs)sen) - Define:
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T:span(U G5> — F

SeA

T ( > Va) = 52AT5 (vs),
S

S€A

forall (vs)sea € P ((Gs)sea) -
The operator T has the following properties:

1) T is well-defined, according to (9);
2) T is linear;
3) T is positive.
Because Gg, is majorizing, it follows that G = span < U G5) is majorizing, too.
oeA
Define S: E — F by S(x) =T (x), forall x € E, that is,

S(x)=inf{T (z)|z€ G, z>x}.

It is known that S is a monotone sublinear operator and that 7 < S on E. We
have for all (vs)scp € P ((Gs)gen) -

> TS(V5)=T<Z V5)<S<Z V5>,
SeA SeA SeA

that is, the condition ii) of Theorem 10 is satisfied.

6. An application of our simultaneous extension result of the Hahn-Banach type
theorem in vector measure theory

Let Q be a nonempty set. Foraset A C Q, denote by x4 : Q — {0,1} its indicator
function.
Let o/ be an algebra of subsets of € and let

D (o) =span{yslA € o }.

(By an algebra of subsets of a set Q we understand a nonempty family of subsets of €2
that contains the null set (0, the complement of each its member, and the union of any
two of its members.)

Endowed with the pointwise operations and order relation, D (<) is a (real) vector
lattice.

Let Y be a vector space. Recall that a map (a set function) ¢ : &/ — Y is called a
vector measure if

¢(AUB)=¢(A)+¢(B)

for all disjoint sets A, B € <7 .
As a consequence, a vector measure on &7 is a finitely additive set function, that
is,
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¢ (_UlAt) =2 o)
for every finite collection (4;);_, of disjoint sets of <7
It is known that every vector measure ¢ : </ — Y induces a linear operator T :
D(&/) — Y given by

T (il Oti%A,-) = é o (Aj).

T is called the representing linear operator of ¢ or, equivalently, the elementary inte-
gral with respect to ¢.
Conversely, every linear operator 7 : D (/) — Y induces a vector measure ¢ :
o/ — Y given by
@A) =T (xa)

forall A € o7 .

So, there exists a one-to-one correspondence between vector measures @ : &/ — Y
and linear operators T : D («/) — Y. This correspondence can be used to obtain some
results on vector measures from the corresponding results concerning linear operators.

Given an ordered vector space F, a vector measure ¢ : o/ — F is called positive
if @(A) >0 forall A € 7. It is immediate that a vector measure is positive if and only
if its representing linear operator is positive.

In what follows, Q will be a nonempty set, £ = 22 and F a Dedekind complete
ordered vector space.

Let (4/5)sca be a family of algebras of subsets of Q and (¢s)s-, a family of
vector measures, Qg : /5 — F, for each 6 € A.

We say that the family (@5)sco can be simultaneously extended to the whole E,
if there exists a vector measure ¢ : E — F such that ¢ (A) = @5 (A) forall § € A and
Ac g

The following result [12, Theorem 6.4] gives a necessary and sufficient condition
for a family (@s)sca to be simultaneously extendable under the assumption that @g is
positive for all 6 € A (and consequently any extension will be positive, too).

Using our Theorem 10, we can give another proof of this result.

THEOREM 12. Let Q be a nonempty set E =22 and F a Dedekind complete
ordered vector space. Let (g) s be a family of algebras of subsets of Q and (Qs) g
a family of positive vector measures, with Qg : /s — F for all 6 € A.

Then the following are equivalent:

i) The family (@s)sca can be simultaneously extended to a positive vector measure
0 FE— F

q+r

ii) ZxA < X o= Z%( i) < 2 @5, (Ai), forall g, r e N*, Ay, ..., Agyr
i=q+1 i=q+1

e U 4&75 andfor all 6y, ... 5q+, € A such that A; € s, foralli=1,...,q+r.
SeA
Proof. 1)=-ii) is obvious. Conversely, suppose that ii) is valid.
First, we will prove that ii)<>ii’) where ii’) is the following statement:
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qir

q q+r q
i) X pixa, < X Mixa, = X Higs (Ai) < X g (Ai),
i=1 i=q+1 i=1 i=q+1

forall g, re N*, uy,...,tgrr €Ry, A€ o5, with §cAandi=1,...,q+r.
Obviously ii’)=-ii). Conversely, suppose that ii) holds and that

q q+r
N owixa <Y, Mixa; (10)
i=1 i=q+1

as in the hypothesis of ii’).
We consider three cases.
Case 1. Suppose that Uy, ..., g+ € N*. Define the sets (B,-)l’.i;rm+“‘”' as follows:

By=By=..=By =A
Byj+1=By42= . = Buj+p, = A2

Byt ttttgyr 141 = Buitpo oty = Agtr

Denoting m = iy + -+ + g and n= tg 1+ -+ + Uy, it follows that m > g and
n > r because foreach i = 1,...,q+r, y; > 1. Then inequality (10) becomes

m m-+n
> XB; < X XB;-
i=1 i=m+1

Therefore, from ii) it follows that
q+r

q m m-—+n
2 Wi (Ai)) = X 05 (Bi) < X @5 (Bi) = X Wigs; (Ai).
i=1 i=1 i=m+1 i=q+1

— Si
i’

Case 2. Assume that u; € Q4 forall i=1,...,g+r. Let us suppose that y;
where s; € N and t; € N* forall i=1,...,g+r. Denote by ¢ the least common multiple

of t; forall i =1,...,q+r. It follows that for each i = 1,...,q + r there exists k; € N*

such that t = k;t;.
q qtr
If we assume that Y, tixa, < X HiXa,.then
i=1 i=q+1

By using Case 1, we obtain:

q
siki@s, (A;) <
> .

=

q N
X FesA) < X Tos(A) =
i=1 i=q+1
q q+r

X Higs (Ai) < X pigs (Ai).
i=1 i=q+1
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Case 3. Suppose that y; € Ry forall i =1,...,g+r. We will use Case 2 and that
F is Archimedean. More precisely for all i = 1,...,g + r there exist two sequences of

positive rational numbers, (A;,)qen+ increasing and (Pin)nen+ decreasing, such that
q+r

A n— Ui and p; , — U; as n — oo. We know that Z Hixa; < X MiXa;- Thenbecause
i=1 i=q+1

0< i, < < piy foreach i=1,...,qg+r and each n € N*, it follows that 2 Ainxa; <
q+r q+r -
Y. PinXa;- According to Case 2, it follows that Z Ain®s (A) < Y pin@s (A;) for
i=q+1 i=q+1
all n € N*. Because F is Archimedean accordlng to [2, Proposition 2, p 67] we may
q
pass to the limit with » in both inequalities, obtaining ¥ u; @5, (A;) < 2 Uips, (Ai) .
i=1 i=q+1
Hence we proved that ii) <>ii’). To prove ii) =>i) we shall show that ii’) =1).
Forall § € A, define G5 = D (Z5) (= span{xa; | As € <5 }) and consider T :
Gg — F the representing linear operator of @g, that is,

Ts (;1 OfiXAi) = _;1 s (Ai).

As it turns out, for all § € A, Gg is a majorizing subspace in the space D (E),
denoted by Ey. (Recall that D (E) = D(2%) = span{yu|M C Q}.) To show this, we
have to prove that if § € A and x € Ey, then there exists vg€ G such that x < vg. Take

n
x= Y oixm;, with n € N*, and M; C Q, for i = 1,...,n. It follows that

i=1

n
x< Zl|ai\XM,- |O‘1\XQ
i= =

i=

Now, take vg = Z || xo and note that vs€ Gg, because 75 is an algebra of subsets
=1

of Q and Gg —span {xas1As € 5}
Since for all 6 € A the vector measure Qg is positive, it follows that the operator
Ty is positive, too.

Define T : span ( U G5> — F by
deA

T(Z fa) = X Ts5(fs),
SeA SeA

where (f5)sca € @ ((Gs)sen) -

(Recall that @ ((Gg)scn) is the family of all {f5 € G5|8 € A} such that f5 #0
for at most finitely many 6 € A.)

Firstly, we will prove that T is well-defined. It will suffice to prove that

0< X f6=0< X T5(f5)
SeA

SeA
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forall (f5)sca € P ((Gs)gen) -
Let 8i,..., 8, be the indices of all nonzero elements in the set {f5|0 € A}. Then

the inequality 0 < Y, fs reduces to the inequality
deA

0< f5, + -+ f5, (11)
with f51 S G51 ) ,fgn € Gs,, that is,

mj

fs, = ‘21/151,-)(/;5”., where A5 ; € /5 and As; € R, foralli=1,...,m;

fs, = 2n As,iXAg » Where As ; € of5 and Ag; € R, foralli=1,...,m,
=1 ni n n n

Then (11) becomes

my

2 )LBUXAS et 2 A8,iXAg,;-

By renumbering the indices in the right side of this inequality, starting with the second
sum, we obtain:

my-+my my+--+my
2 xélle(slz + 2 Asyi iXAsy Tt 2 xé)zixAﬁni' (12)
i=m+1 i=my+-t+my_+1

Note that the right side of inequality (12) is a sum having p = m +my+---+m, terms.
Move to the left side of the inequality all terms having negative coefficients changing
the sign on the way, and apply ii’). Next, in the new inequality obtained, move all the
terms from the left to the right side with a due change of sign. We obtain:

my my
0< _;1 Agi9s,i (Agi) ++ _;1 A,i9s,i (As,i) »
that is,

0< ¥ Ts5(fs)-

SeA
Therefore, the operator T is well-defined. Moreover, T is linear and positive.

Note that the vector space G = span ( U G5> is a majorizing subspace in Ey =
deA
D (E) because each G is so.

Define S: Eg — F by S(f) =inf{T (g)[g € G,g > f}, thatis, S(f) =T (f). It
is known that S is a monotone sublinear operator and that 7 < S on Ej.
For all (f5)sca € P ((Gs)sca) We have:

> T5(f5)=T<Z fs) <S<Z fs)-
ScA SeA SeA
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Then, according to the implication ii) =-1) of Theorem 10, it follows that the family
(Ts)gca can be simultaneously extended to a linear operator L: E — F .

Define ¢ : E — F by @ (A) =L(xa) forall A C Q. Clearly, ¢ is a positive vector
measure which extends all the vector measures @5, 6 € A. [
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