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1 Introduction and some notations

The present thesis aims to conduct some studies of the maximum (supremum) operator
on:

i.) o-algebras, i.e. to define on o-algebras functions, called optimal measures, which
map finite union into the maximum under certain restrictions,

ii.) the set of measurable functions with various characterizations.

The material is presented essentially in seven chapters almost all of which begin with
an introductory part. In the first some historical backgrounds are presented. Chapters
11-V deal essentially with results in connection with optimal measure which is a function,
continuous from above and suitably normalized, mapping any given o-algebra into the unit
interval [0, 1] such that every finite union is mapped into the maximum of the maps of the
respective terms. We point out that the choice of the term optimal measure is deliberate,
since taking the maximum also encounters the meaning given in the Oxford Dictionary
to the world “optimal”. Chapter VI treats some maximal inequalities regarding random
variables. In the last chapter we present some informatics simulations.

1.) V and V (respectively, A and A) stand for the maximum or supremum (respectively
the minimum or infimum) operators.

2.) (92, F) will denote an arbitrary measurable space, to be specified in especial cases.

2 Optimal measure and the structure theorem

Thesis 1.

In the image of the o-additive measure (or probability measure) we propose
a set function, called optimal measure, which maps o-algebras into the unit
interval [0, 1]. We showed that every optimal measure is entirely generated by
a countable set of the so-called indecomposable atoms.

2.1 Definition, some properties and examples

Definition 2.1 (Agbeko, [5]) A set function p : F — [0, 1] will be called optimal mea-
sure if it satisfies the following three axioms:

Axiom 1. The identities p(Q2) =1 and p () =0 hold.
Axiom 2. For all measurable sets B and E, we have p(BUFE) =p(B)Vp(FE).

Axiom 3. Function p is continuous from above, i.e. whenever (E,) C F is a decreasing

sequence, then p ( N En> =lim, . p(E,) = A\ p(En),
n=1 n=1
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The triple (2, F, p) is referred to as an optimal measure space.
An important property can be stated as follows:

Lemma 2.1 (Agbeko, [5]) Every optimal measure is continuous from below, i.e. when-
ever (B,) C F is an arbitrary sequence tending increasingly to a measurable set B, and
p an optimal measure, then lim, ... p(B,) = p(B).

I would like to note that the following example was proposed by Prof. M. Laczkovich,
to replace the imperfect one I gave in an earlier version.

Example 2.1 (Agbeko, [5]) Let (2, F) be a measurable space, (w,) C ) be a fived
sequence, and (o) C [0, 1] a given sequence tending decreasingly to zero. The function
p:F — [0, 1], defined by

p(B) = max{«, : w, € B} (1)
1s an optimal measure.

Moreover, if Q = [0, 1] and F is a o-algebra of [0, 1] containing the Borel sets, then every
optimal measure defined on F can be obtained as in (1).

2.2 The structure theorem

Definition 2.2 (Agbeko, [6]) By a p-atom we mean a measurable set H,p(H) > 0
such that whenever B € Fand B C H, then p(B) =p(H) orp(B) =0.

Definition 2.3 (Agbeko, [6]) A p-atom H is decomposable if there exists a subatom
B C H such that p(B) =p(H) = p(H\B). If no such subatom exists, we shall say that
H is indecomposable.

The Structure Theorem (Agbeko, [6]) Let (2, F, p) be an optimal measure space.
Then there exists a collection H (p) = {H,, : n € J} of disjoint indecomposable p-atoms,
where J is some countable (i.e. finite or countably infinite) index set, such that for every
measurable set B € F with p (B) > 0 we have

p(B)=max{p(BNH,):neJ}. (2)

Moreover, if J is countably infinite, then the only limit point of the set {p (H,) : n € J}
is 0.
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3 Optimal average

Thesis 2.

In the image of the Lebesgue integral (or mathematical expectation), we de-
fined a non-linear functional (called optimal average) for non-negative measur-
able simple functions and then extend it to arbitrary non-negative measurable
functions. Optimal average provides us with many similar well-known results
in measure theory, the Fubini and Radon-Nikodym theorems, say.

n
Let s = > b;x (B;) be an arbitrary non-negative measurable simple function, where
i=1

{B;:i=1, ..., n} CF is a partition of €.

Lebesgue integral of s : | Optimal average of s : (Agbeko, [5])
fQ sdp =y byt (Br) \QSdP = ‘\7/1 bip (Bi),

It is well-known that in general a measurable simple function can have many decom-
positions. The question thus arises whether or not the optimal average depends on the
decomposition of the simple function. The following result gives a satisfactory answer to
this question.

Theorem 3.1 (Agbeko, [5]) Let > bix (B;) and Y cix (Ck) be two decompositions of
i=1 k=1
a measurable simple function s > 0, where {B; :i=1, ..., n} and{Cy: k=1, ..., m} C

F are partitions of Q). Then
\/ bip (B;) = \/ exp (Ci).-
i=1 k=1

Proposition 3.1 Let f > 0 be any bounded measurable function. Then

su sdp = inf \Ed,
SSIf) P 52f 0 P

where s and s denote non-negative measurable simple functions.

Definition 3.1 The optimal average of a measurable function f is defined by \O\f| dp =

sup \Qsdp, where the supremum is taken over all measurable simple functions s > 0 for
which s < |f].

Remark 3.1 (Agbeko, [6]) If a function f:Q — R is measurable, then it is constant
almost everywhere on every indecomposable atom.
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Proposition 3.2 (Agbeko, [6]) Let p € P and f be any measurable function. Then

\|f]dp:sup \ \[fldp:neJ},

Q Hy

where H (p) = {H, : n € J} is a p-generating countable system.

Moreover if\ |f| dp < oo, then \ |f|dp = sup{c, -p(H,) :n € J}, where ¢, = f(w)
Q Q

for almost allw € H,, n € J.

4 Some convergence theorems related to measurable
functions

Thesis 3.

By means of optimal measures and averages we were able to characterize vari-

ous notions of well-known convergence such as the notions of discrete, equally,
uniform and pointwise convergence of sequences of measurable functions. The
boundedness of sequences of measurable functions were also characterized us-
ing the same tools.

Definition 4.1 (A. Csaszar and M. Laczkovich, [16, 16, 18]) LegyenLet X be an
arbitrary nonempty set. We say that a sequence of real-valued functions (h,) converges to
a real-valued function h:

(i) discretely if for every x € X there exists a positive integer ng (x) such that h, (x) =
h(x), whenever n > ng (x);

(i) equally if there is a sequence (b,) of positive numbers tending to 0 and for every x € X
there can be found an index ng (x) such that |h, () — h (z)| < b, whenever n > ngy ().

Theorem 4.1 (Agbeko, [7]) Let (f,) be any sequence of measurable functions. Then
(fn) tends to a measurable function f pointwise if and only if (z,) tends to 0 pointwise

on P< o, where for every n € N, z, is defined on P< o by 2, (p) = \Q]fn — f|dp.

Theorem 4.2 (Agbeko, [7]) A sequence of measurable functions (f,) converges to some
measurable function f equally (resp. discretely) if and only if sequence (z,) converges to
0 equally (resp. discretely) on P< s, where for every n € N, z, is defined on P- by

2 (p) = \Q\fn — fldp.
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5 Maximal inequalities related with probability theory

Thesis 4.

Maximal inequalities in connection with concave (convex) Young functions are
discussed. Further we isolated a subset 2 of the set ).... of concave Young
functions and showed that it is closed under the composition operation. We
also demonstrated that subset 2l is a dense set in ).,,. with respect to a specific
metric and characterized the set of those concave Young functions possessing
a positive fixed point.

Definition 5.1 A function ® : R, — R, is called a concave Young function if for all
x >0 it is defined by

where ® (0) =0 and ¢ : (0, 00) — (0, 00) is a decreasing right-continuous such that ¢ is
integrable on every finite interval (0, x). All along we assume that ® (c0) = co.

The set of all concave Young functions will be denoted by YVeone-

5.1 Maximal inequalities for non-negative submartingales related
with concave Young-functions

Definition 5.2 We say that for the concave Young function ® the maximal inequality
is valid with some positive constant K¢ (depending only on ®) if for an arbitrary non-
negative submartingale (X,,, F,), n € N, the inequality

B® (X2) < Ko (11 EX,) ()
holds for alln € N, with X} = \/ Xj.
k=1

Theorem 5.1 (Agbeko, [3]) Let ® be any concave Young function. In order that &
satisfy the above maximal inequality, it is necessary and sufficient that

Ag = /loo @dt < 0. (4)

Moreover, if Ap < 0o, then K¢ = max (P (1), Ag).
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5.2 The fixed points of a class of concave Young-functions

In dynamic models, stationary equilibrium is typically described as a solution of the
equation z = f (z), where f is a mapping which determines the current state as a function
of the previous state, or as a function of the expected future state. In many cases x is
a finite dimensional vector, and in general positive solutions (i.e. fixed points of f) are
rather sought for.

I should mention that there are different types of Fixed Point theorems. Perhaps the
most widely investigated is the one in connection with contractive mappings. Here I would
like to mention the name of my colleague J. Mészaros who connected various definitions
of contractive mappings (cf. [27]). We also note that concave Young functions can meet
the contractive property.

Theorem 5.2 (Agbeko, [11]) Let ® € Veonec be arbitrary. In order that there be a
constant s > 0 for which ¢ (s) < 1, it is necessary and sufficient that ® admit a positive
fized point, i.e. ® (x) =x for some number x > 0.

Proposition 5.1 (Agbeko, [11]) Let ® € YVeonc be arbitrary. If zo € (0, 00) is such
that ® (x¢) = xg, then ¢ (xy) < 1.

Definition 5.3 (Agbeko, [11]) A number s > 0 is called the degree of contraction of a
function ® € Veone if @ (s) = 1.

We note in this case that ¢ (s + ) < 1 for any positive number §, which makes ¢ a
contraction for some suitable §.

The degree of contraction can provide a starting point for any iteration for finding
the positive fixed points of concave Young-functions. In this viewpoint the degree of
contraction can be useful, as a matter of fact.

6 Applications: Algorithmic determination of optimal
measures from data

6.1 The determination of optimal measure from data
6.1.1 Some preliminary

In fuzzy sets theory the crux was how to determine the values of the fuzzy measure in a
given real problem. To achieve that goal the Sugeno integral was used alongside with the
so-called genetic algorithm to solve it (see [40]), say. The Sugeno integral with respect
to a given fuzzy measure p is regarded as a multi-input single-output system. The input
is the integrand, i.e. the vector (f (w1), ..., f(wy)), while the output is the value of its
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Sugeno integral E := (S)/fd,u = sup{a A u(F,): a € [0, 1]}, where f is a measurable
Q

(
function defined on a finite measurable space (2, F) and F,, :={w € Q: f(w) > a}. By
repeatedly observing the system (f (w1), ..., f (w,)) results the following
1

filwi) filw2) ..o filwn) | B4
falw) falwa) oo falwn) | B2

fow) fo@s) oo folwn) | Ee

and we look for an approximate fuzzy measure p with E; = (S)/fid,u, (1=1,..., k),

i o)

is minimized. For more about the genetic algorithm see [25], for example.

such that the expression

6.1.2 Problems
Problem 1 Let (Q, F) be the measurable space with Q@ = {1, ..., n} and F = 2%, Write

By :={1}, ..., B, :={n} and let f be a random variable assuming the theoretical values
in [0, 00). Observe k times this measurable function with results f1, ..., fi, i.e.

() A@) .. filn) | Qs
f2() f2(2) ... fa(n) | Q2

A AR . R0 | Q

BN L . .
where @Q; = —Zfij with fi; = fi(j), j=1,....n, andi = 1,.... k. The question
n
j=1
is to know which one of these sample averages can "best" approximate the theoretical
mathematical expectation.

To solve Problem 1 we propose to look for an approximation of the theoretical optimal

measure p for which \ fidp ~ Q;, (i=1, ..., k), such that the expression
Q

2
k

err = Z;sﬂ = Zi:l Q; — \fidp
Q
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is minimized. Write p,, for the optimal measure p for which the least square is minimal.
k

Now, it is not difficult to see that \/ Q; — \ fidpas
=1 Q

the maximum is attained, i.e.

< err. Let ig be the index where

Qio — \fiodp** :\/f:1 Qi — \fidp** .
Q Q

Then we can conclude that with respect to the optimal measure p,, the igth sample
provides us with the best possible sample average.

As we know statistical spaces are not restricted in general to the real line nor to the
real vector spaces. For this reason we shall formulate the following problem. We shall
then indicate how to use the solution of first problem to solve the second one.

Problem 2 Let (X, S) be measurable space with S being an arbitrary o-algebra. Fiz a
partion Dy, ..., D, of X and consider a random variable h : X — [0, 00), assuming
theoretical values. Observe k times this measurable function with results

Dy | Dy |...| D,
hiy | hag | oo | hin | Q1
hot | hoa | .. | hon | Q2
Py | i | o | Bin | Qk
where h;; is the observed value of h in the ith experiment on event D;, ©+ = 1, ..., k;

1 n
j=1...,n, and Q; = — E hij, 1 = 1, ..., k. The question is to know which one of
n
i=1

these sample averages can "best" approximate the theoretical mathematical expectation of
h.

To solve Problem 2, first write Sy := o (D1, ..., D,). We note that Sy is a finite
o-algebra and the random variable A is also Sy-measurable. Clearly, Sy and 2% are equinu-
merous, where 2 = {1, ..., n}. Then Problem 2 can be reduced to Problem 1 if we define
fiji=hi,i=1,...,k;5=1,...,n.
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6.2 Algorithm to solve the first problem
Step 0
Input: n positive integer
Q=A{1,...,n}
k x n matrix F = [f(l,j)]?]il
n-dimensional vector )
error bound ¢
B;={j},j=1.n
X = the power set of {2 whose elements should be indexed kk =1...2"

Step 1.

Generate a decreasing sequence «(j) € (0, 1], with a(1) = 1.

Step 2.

iter

Permute o ({1, ..., n}) = {nq, ..., n,}
Put p(B;) = a(n;), for j=1, ..., n
Compute the optimal average: A(i) = max{f(¢,j) *p(B;) : j = L..n}

2
Compute the corresponding error: err = \/<Z?1 (Q>i) — A(z)))

=1

Step 3.

If err < e or iter > n! do

Find the index iy: |Q(ig) — A(ip)| = max{|Q(i) — A(7)| : ¢ = 1.k}
Determine p (B) = max{«(n;) : j € B}, for each B € X

Else GOTO Step 2

Step 4.

The outputs
1.) Best sample: f(ig, 1), ..., f (ig, n)
2.) The approximated optimal measure:

27 | p(B)
{J] O

B, p(Bl)
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6.3 An algorithm to find the degree of contraction and the fixed
point

Step 1. Input @ (z), cc > 0.
Step 2. Compute the derivative ¢ (z) of ® ()

Step 3. Starting from cc find an approximation root for
equation ¢ () — 1 = 0 and put the result into c.

Step 4. If ¢ =0 then STOP.
else do

Step 5. Starting from c apply the FixedPoint algorithm, i.e.
Ty = ¢ wpsy = D () k= k4 1.
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SUMMARY

In the image of the probability measure we proposed a set function, called
optimal measure, which we showed to have a structural property. Next, we
defined the so-called optimal average for non-negative measurable simple func-
tions and then extend this definition to arbitrary measurable functions. Op-
timal average provides us with many similar well-known results in measure
theory such as the Fubini and Radon-Nikodym theorems, say. We character-
ized various notions of well-known convergence such as the notions of discrete,
equally, uniform and pointwise convergence of sequences of measurable func-
tions. Maximal inequalities in connection with concave (convex) Young func-
tions are discussed are studied with probabilistic tools. Further we isolated
a subset 2 of the set )., of concave Young functions and showed that it is
closed under the composition operation. We also demonstrated that subset
20is a dense set in )., with respect to a specific metric. Finally we charac-
terized the set of those concave Young functions possessing a positive fixed
point.

OSSZEFOGLALO

Bevezettiik az optimalis mértéket és belattuk, hogy minden optimalis mérték
strukturalis tulajdonsagi. Definidltuk az optimalis atlagot nem-negativ mérheté
lépcsés fiiggvények esetén. ElGszor belattuk, hogy ez az atlag nem fiigg
a lépcsés fiiggvény felbontasatol. Kiterjesztettiikk az optimalis atlagot tet-
szl6leges nem-negativ mérheté fiiggvényekre és igy megkaptuk a Fubini, illetve
Radon-Nikodym tételek a mértékelméletbeli megfelelgjét. Jellemeztiink sza-
mos jol ismert konvergencia fogalmakat a mérheté fiiggvénysorozatok esetén:
a stabilizal6dé, egy sorozat szerint pontonkénti, egyenletes, valamint a pon-
tonkénti konvergencia fogalmakat. Kitértiink a mérheté fiiggvénysorozatok
kiilonféle korlatossaganak jellemzésére is az optimalis atlag alkalmazasaval.
Attekintjiik a konkav (konvex) Young fiiggvényekkel kapcsolatos maximalis
egyenlGtlensége-ket valoszintiségszamitasi eszkozokkel. Elkiilonitettiik az Veone
konkdv Young fiiggvények halmazanak egy 2 részhalmazat, mely a kompozi-
ciéra zart. Megadtunk az )., halmazon egy olyan metrikat, mely szerint az 2
részhalmaz siri az )., halmazban. Megadtuk a pozitiv fixponttal rendelkezd
osszes konkav Young fiiggvények halmazat.



