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In the present paper we explore an approximation theoretic approach to some
classical convergence theorems of real analysis. The background of this paper is the
intuition that some of the usual compactness theorems on various modes of convergence
in classical analysis are based on suitable ways of obtaining good decompositions
of functions to exploit rates of approximation, cancellations, or appropriate control
of sizes that can be controlled by the basic functionals of real interpolation. ~ © 2001
Academic Press

1. INTRODUCTION

A perusal of some of the basic classical results relating norm convergence
in L', convergence in measure, uniform integrability and weak compactness,
suggests that a common method of analysis could be based on the functionals
that govern the construction of real interpolation spaces. Indeed, real inter-
polation spaces are constructed using functionals that quantify precisely
appropriate rates of approximation or best possible splittings of their elements.

In this paper we start the process of analyzing classical real variable
convergence results using the methods of real interpolation. We hope to
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make the case that the methods of interpolation theory can be useful in this
area and enlarge the scope and applications of the classical theory.?

In order to explain in more detail what we do let us recall the well
known generalization of Lebesgue’s dominated convergence theorem, due
to Vitali, which states that given {f,},.y =L, fe L', then® (cf. [9] page
180, and Lemma 2 below):

fa if@ {fulnen is uniformly integrable and f, — f. (I1.1)

where — denotes convergence in measure. Comparing (1.1) with the
classical Lebesgue dominated convergence theorem note that if there exists
ge L' such that |f,| <g for all n, then we obviously have that {f,},cn is
uniformly integrable. On the other hand it is well known, and easy to see,
that uniform integrability does not imply pointwise domination. In a similar
vein if we weaken pointwise domination to domination in the sense of
distribution functions we still get a stronger condition than uniform
integrability.* At this stage enter the K and E functionals of real interpola-
tion theory for the pair (L', L) (cf. Section 2 below). We have (cf. [2, 13],
and the references therein)

K(t, f LI,LW)zj;f*(s) ds (1.2)

£, f;L‘,L"O):ro J(s) ds, (13)

t

where f*, ., denote respectively the decreasing rearrangement, and the
distribution function of f. For F< L' we let

K(t, F, L', L*)=sup K(t, f: L', L™);

feF

E(t, F; L', L®)=sup E(1, f; L', L®).
feF

The rdle of the K and E functionals can be seen from the following
statements (for proofs see Lemma 3 below)

2 Some of our results can be in fact proved using the classical convergence theorems but we
try to give an independent treatment.

3 For the purpose of the exposition in this section the underlying measure space will be
[0, 1] with Lebesgue measure.

4 For example let Ja=1Y©, i/ntogny> " =3, ... then {f,} is uniformly integrable, but if g is
such that 4,(#) < A,(7), for all 1>0, n=2, ... then g¢ L' (cf. [6]).
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[, f< lim —E'(t, f,— f; L', L®) =0, >0 (1.4)

(where £’ = a.e. the derivative of E7).

F is uniformly absolutely continuous < lim K{(z, F; L', L*)=0. (L.5)

t—0

F is uniformly integrable < lim E(s, F; L', L*)=0. (L.6)

t— o0

But there is more. Let us say that Fc L! is K-dominated if there exists
ge L' such that K(t, F; L', L*)<K(t, g; L', L*). Now, if in the usual
assumptions of Lebesgue’s dominated convergence theorem we replace
pointwise domination by K-domination we get the following form of the
Lebesgue—Vitali theorem (cf. Theorem 8 below)

I £, S<{fu} nen is K-dominated and

lim —E'(t, f,—f; L', L®)=0, t>0.

n— oo

Let us show that in this classical context K-domination arises very
naturally: indeed using (3.4) below we readily obtain for 0 <7< 1,

K(tr {fn}neN’ Ll! LOO) < lnf(; {[S+E(Ss {fn}neN’ Ll! LOO)} =¢(t)

Now, if { f,,} .~ is L' bounded then ¢ is quasi-concave and q§,~ the concave
majorant of ¢, is bounded on [0, 1], moreover if lim,_, , E(s, { f,,} nens

LI,AL“O) =0 then we readily see that $(0*)=0, thus we can write ¢(1) =
[ @'(s) ds, with ¢’ decreasing (cf. (3.11) below). Consequently ¢’ € L' and

K(t, { fu} wens L', L®) < K(t, §'; L', L*®).

In other words {f,},cn is K-dominated by ¢'. Note that the functionals
associated to the real method of interpolation provide us with a constructive
method, via Legendre transformation, to find a K-majorant for {f,},c -
Once convergence problems have been formulated in this fashion the
proofs depend on elementary properties of concave functions, Gagliardo
diagrams, and their Legendre transformations. Moreover, once formulated
in the language of interpolation theory the Lebesgue—Vitali theorem can be

5 See the discussion in Section 3.
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stated and proved in the general context of scales of real interpolation spaces.’
As an application in Section 6 we derive versions of the Lebesgue—Vitali
theorem in settings as diverse as the theory of Schatten ideals (non com-
mutative integration), as well as the context of the variational problems
studied by Michelli and Pinkus in [ 14].

The plan of the paper is as follows. In Section 2 we reformulate in detail
the usual concepts of the classical theory (uniform integrability, uniform
absolute integrability, convergence in measure, etc.) in terms of the K and
FE functionals. In Section 3 we review in detail the connection between K
and E functionals. In Sections 4 and 5 we consider generalized versions of
classical convergence theorems in the setting of scales of interpolation
spaces. In Section 6 we consider applications including a version of the
Lebesgue—Vitali convergence theorem for non commutative integration as
well as version of the same theorem in the context of the variational
problems studied by Michelli and Pinkus [ 14].

2. CLASSICAL THEORY

We start our presentation reformulating classical convergence theorems
in the context of the Banach pair (L', L*) = (LY(Q), L*(R)), where (2, u)
is a finite measure space.” Recall that a subset F< L' + L® = L', is said to
be “uniformly integrable” iff Ve >0, 36 > 0 such that

sup |f(x)] du(x) <e.
feF “{lf1>3}

In the literature one also finds the concept of “uniform absolute continuity”
defined as follows: F < L! is uniformly absolutely continuous iff Ve >0, 35 > 0
such that for all measurable subsets 4 = Q with u(A4) <J we have

supj )| du(x) <

6 As we shall see, in the more general setting of interpolation spaces, K-domination is a
delicate issue, which can be formulated as follows: which pairs of Banach spaces have the
property that K-functionals of its elements generate sufficiently many concave functions? For
example the argument given above shows that the pair (L', L*®), has this property when the
underlying measure space is [0, 1], the case of general probability measure spaces is also true
and can be easily reduced to the previous case via measure preserving transformations. More
generally, the existence of sufficiently many concave functions associated with a given inter-
polation pair is connected with the deep part of real interpolation theory associated with
“K-divisibility” (cf. [3] and the references therein, and Section 3 below).

7 Unless otherwise specified all measure spaces in this paper are assumed to be finite measure
spaces.
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We also recall that a sequence of measurable functions { f, }, .y “converges
in measure” to a measurable function £, briefly f, — £, iff V£>0

n— oo

where 4,(s) =u{x: |h(x)| >s} is the distribution function of /4 (by mono-
tonicity it is easy to see that is enough for (2.1) to be valid a.e. 1> 0).8

We now recall the classical results that motivated of our work® starting
with the weak compactness theorem of Dunford Pettis [ 7]:

LEMMA 1. Let (2, u) be a finite measure space then

Fc LY is relatively weakly sequentially compact in L'

< F is uniformly integrable.

As we remarked in the Introduction, uniform integrability also plays a
role in the Lebesgue—Vitali convergence theorem.

LEMMA 2. Let (2, p) be a finite measure space, and let { f,},cn <L,
felLl, then

1
fn L»f@ {fo}nen is uniformly integrable and f,—— f.

A basic result due to Grothendieck (cf. [ 10]) connecting weak compact-
ness with approximation properties was also a motivating factor in our
research.

THEOREM 1 (cf. [10] p.221). Let H be a subset of a Banach space X
such that for every ¢>0 there exists a weakly compact subset H' < X such
that for every x e H, the distance of x to H' is smaller than ¢. Then H is
weakly relatively compact.

In order to reformulate these concepts in terms of rates of approximation
let us first review the definitions of some of the basic functionals of real
interpolation. We consider compatible pairs of Banach spaces 4 =(A4,, 4,),

8 Let us also recall that the decreasing rearrangement of / is given by 7*(s) = inf{#: /,(¢) <s}.

® Another early motivation to our work was Chaumat’s extention of the Dunford—Pettis
criterion. The second author is grateful to Aline Bonami and Jacques Chaumat for making
[5] available to us and for several useful conversations. Weak compactness via interpolation
methods will be studied in detail in the sequel to this paper.
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that is we assume that there is a large topological vector space V such that
A; <V, i=0, 1, continuously. Usually we drop the terms “compatible” and
“Banach” and refer to a compatible Banach pair simply as a “pair”.

The K-functional associated with a pair A is defined, for ae 4o+ A4, =
Z(A), t>0, by

K(t, a)=K(t, a; Ay, A;) =inf{ |a, 4yt llayllg a=ao+ay,a; ed;}.

It is easy to see that K(¢, @) is a nonnegative, concave, increasing function
of t>0, (and thus also continuous). Furthermore K(z, a+b) <K(t, a)+
K(t,b), a,be X(A), t>0.

We shall say that the pair 4= (A4,, 4,) is ordered' if 4, = 4,, con-
tinuously and moreover |- |4, <||- | 4,- In this case, for any ae 4o+ A4, = A4,
we have

K(t, a; Ag, A1) = |lal 4, Viz1.
The E-functional associated to a pair A is defined by
E(t,a)=E(t,a; Ay, Ay) :inf{ la _ao”A1 lag ”A0< l}-

Observe that the FE-functional is a nonnegative, convex, decreasing,
continuous function of >0 which satisfies E(2t, a +b) < E(t, a) + E(t, b),
a,beX(A), t>0.

These definitions can be readily extended to subsets F < 4, + A4, thus we
let

K(t, F)=K(t, F: Ay, A,) =sup K(t, a)

aeF

E(t, F)=E(t, F; Ay, A;) =sup E(¢, a).

aeF

It will be also convenient to denote by K (resp. £) the K-functional (resp.
the E-functional) associated with the reverse pair (4,, 4,), that is we let

K(t,a; Ay, Ay)=K(t,a; Ay, Ay) and  E(t,a; Ay, A)) = E(t, a; Ay, Ay).

For the pair (L', L®) the corresponding K and E-functionals are given
respectively by (1.2) and (1.3). Using these explicit computations for the
pair (L', L*) we can reinterpret uniform absolutely continuity, uniform
integrability, and convergence in measure as follows

19 For the most part in this paper we work with ordered pairs of Banach spaces.



MODES OF CONVERGENCE, I 97

LemMmA 3. Let Fe L'+ L*=L"and {f,} ey =L', f€ L, then,

(1)  F is uniformly integrable < lim, _, ., E(t, F)=0.

(2) _SUPser | fllzr < C and F uniformly absolutely continuous <>

(3) fn—m)f©hmn~>oo_E,(t>fn_f)=0! t>0.

lim
Proof. To prove 1 observe that

f{|f|>t} |f(x)] dﬂ(x)=f0 A1)

o0

Ap(u) du+t2.,(1)

Il
N{—‘

>E(r,f)  (by(13)).

Thus, if F is uniformly integrable it follows that lim,_, ., E(z, F)=0.
Conversely, suppose that lim,_, ., £(z, F) =0 then,

<2 [ ip(u) du<2E <’, f> .
/2 2
Consequently,

J |f(x)|dﬂ(x)=foo /lf(u)du-l-tif(t)gjsfj <[ f>,
{If1>1} ¢

and the uniform integrability of F follows.

2 follows readily from 1 and the fact (cf. [20] Theorem 2, p. 3) that F
is uniformly integrable if and only if sup,.r | /| .1 < C and F is uniformly
absolutely continuous.

Finally by (1.3) we have

—E1, f,—f) =0y ;1) ae 1>0,
and by monotonicity 3 follows. ||
Remark 1. 1f (2, u) is a non-atomic finite measure space, then we have

(cf. [2,4])

Kt f: LY L=)= sup [ [f(0)|du= sup [ 1/(x)] du

wA)y=r-4 wAy<e °4
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Therefore in this case if F— L'+ L* = L' we have,

F is uniformly absolutely continuous < lim K(z, F) = 0.
t—>0

Remark 2. In Theorem 3 below we shall prove, in the general context
of interpolation pairs,

lim E(z, F)=0< lim K(¢, F) =0.

t— o0 t—0

Thus for finite measure spaces, the following equivalences hold

(1) F is uniformly integrable,
) supser | fl21<C and F uniformly absolutely continuous,

(2
(3) lim,_ . E(t, F)=0,
(4) lim,_, K(t, F)=0.

Summarizing our discussion we have

F is relatively weakly sequentially compact in L' < lim K(t, F) =0

t—0

and

£, felim K(1, F)=0  and  lim —E'(1, f,—f)=0, >0,

t—>0 n— oo

Before we give an extension of these results to the general context of
interpolation theory we need to go somewhat deeper into the connections
between the K and E functionals.

3. ON THE CONNECTION BETWEEN K AND E FUNCTIONALS

In this section we review some of the basic properties of the K and E
functionals.!! Our basic references here are [117], [2], [13], and [3].

We start recalling some elementary results from [11], [2] and [13].
Given a pair 4 we associate with ae X(A4) a convex subset of R?, I'(a)
( = the Gagliardo diagram of @) defined by

I'(a)={(x¢, x;)eR?*: Ja; € A;s.t. |a;]| s <x;,i=0,1;a=a¢+a,}.

' The K-functional was apparently introduced independently by J. Peetre [18] and
E. T. Oklander [17] around 1963, and was developed intensively afterwards by Peetre and
his school. It is frequently refered to as Peetre’s K-functional in order to reflect Peetre’s
fundamental and extensive contributions. Peetre also introduced the E and J functionals and
the interpolation methods associated with these functionals.
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Let D(a) be defined by the intersection of the boundary of I'(a) and the
nonnegative first quadrant:

D(a)=0I(a) " R* =0I(a) " {(x, x;)eR*:x;>0,i=0, 1}.

D(a) may contain a semi-infinite vertical segment and/or semi-infinite
horizontal segment. The remainder of the boundary will be the graph of a
decreasing convex function (we suggest that the reader draws a picture).

The connection between the points (x,, x;) € D(a) and K(t, a) is given by
a kind of Legendre transform

K(t,a)= inf {xo+x;}= inf  {xo+1x,}, (3.1)
(x> x1) € I'(a) (xo, x1) € D(a)

i.e. K(t, a) is the x,-intercept of the tangent to D(a) with slope —1/z. This
follows from the fact that K(z, @) is a nonnegative, increasing, concave and
continuous function.

On the other hand, it follows readily from the definitions that the
non-vertical part of the boundary of D(a) is the curve

Xo=T, x;=E(r, a).
Thus we can write (3.1) as

K(t,a)=inf {r +tE(r, a)}. (3.2)

r>0

Now this means that at the points r>0 where the derivative of E(r, a)
exists!? we have

_% E'(r,a),  K(t,a)=r— ,?Y;f;)) '

(3.3)

Where the derivative does not exist then since — 1/¢ is between the left and
the right derivatives of E(r, @) we can give a meaning to (3.3) by letting
E’'(r, a) take an appropriate value between the left and right derivatives.

Similarly, since the non-horizontal part of the boundary of D(a) is the
curve

x0=E(s, a), X; =5,
it follows from (3.1) that

K(t, a)=inf {E(s, a) + ts} (3.4)

s>0

12 Recall that since E is a convex function the derivative exists except perhaps for at most
a countable set.
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and therefore at the points s> 0 where the derivative of E(s, a) exists we
have

t=—FE'(s,a), K(t,a)=E(s,a)— E'(s, a) s. (3.5)

As in the previous case we can give a meaning to (3.5) at those points s
where E'(s, a) does not exist by means of letting £'(r, a) take an appropriate
value between the right and left derivatives.

The inverse transform takes us back to the E-functional:

E(r, a) = sup {K([’ a) —r}, (3.6)
t>0 t t

E(s,a)=sup {K(t, a) —ts}. (3.7)
t>0

Hence at the points ¢ >0 where K'(z, @) exists we find that

r=K(t,a)—K'(t,a) t, E(r,a)=K'(t, a); (3.8)

s=K'(t, a), E(s,a)=K(t,a)—K'(t,a)t. (3.9)

Using a by now familiar argument we can also give a meaning to K'(¢, a)
even when K(t, a) is not differentiable.

In particular, K’ and —E’ are inverse to each other and K— (K’ and
—1/E" are inverse.

For example for the pair (L', L*) combining (1.2), (1.3) and (3.3) we
obtain

[ sy ds—irsy=[ is)ds,
0 S*()

a well known and geometrically obvious formula relating j;, S* S 2y

In the sequel it will be also useful to have at hand some concepts from
the calculus of convex functions (cf. [3]-Chapter 3 and the references
quoted therein).

Let Conv denote the cone of all nonnegative concave functions on
R* =(0, ), and let MC be the cone of all convex decreasing nonnegative
functions on R*.

Given a function f: R* - R™ U {0} its least concave majorant is defined
by

fi=inf{ge Conv:g>f). (3.10)
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A function f: R* - R* U {0} is quasi-concave if

f(t)<max<l,;>f(s), s, t>0.

If f'is a quasi-concave function then f is equivalent to a concave function,
more precisely we have

F<fL2f. (3.11)

Similarly, given f: R* - R* U {+ o0} its greatest convex minorant is
defined by

fi=inf{ge MC: g<f}.

Obviously if () # oo at least at a single point, then /% co, thus fe MC.
Let /: R* > R* U {+ o}, by Legendre transformations we define

(1) = ing { f(s) + st} and  f(t) :=sup { f(s) —st}.

s>0

It follows that

(fHY=f and  (f)'=7 (3.12)
Let us also recall that K(-, a) e Conv, E(-,a)e MC and

We say that a pair 4 is regular if A(A)=A, A, is dense in A,. It
follows (cf. [17]) that 4 is regular iff lim,_, , K(z, a) =0. In particular if 4
is regular, then

K(t,a)= Lt K'(s, a) ds.

Note that if 4 is a regular ordered pair then, for all e X(A4) = A4,, we have

1
J K'(s, a) ds = ||al| 4, = sup K(¢, a). (3.13)

0 t>0

DEFINITION 1. We say that F< X(A4) is K-bounded (resp E (resp E)-
bounded) iff 3IM >0, ¢, > 0 such that

K(ty, F)SM

(resp E(ty, F) <M (resp E(ty, F)<M)).

The next elementary result should be compared with Proposition (2.3.2)
of [8].
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LEMMA 4. F is K-bounded iff F is E-bounded iff F is E-bounded.

Proof. Suppose that F is E-bounded, then there exist M >0, 7,>0,
such that Yae F,

sup {K(t, a) —tty} = E(ty,a) <M,  (by (3.7)).
t
Therefore,

K(ty, F)<M+1].

On the other hand, if F is K-bounded then, for some M >0, t,>0, and all
ae F, we have

K(ty, a)< M.

It follows that for each a € F we can find a decomposition ¢ =a, + a, such
that

lao .y + to llay ll4, <2M.

Consequently,
|a_a0|Al<2lz(:la with a4, <2M,
and
EQ2M, F) <2::4.

Finally~observe that since we trivially have that F is K-bounded if and only
if Fis K-bounded all the equivalences of the Lemma have been proved. ||

Remark 3. Note that if 4 is an ordered pair then for each fixed 7> 0,
K(t,.) defines an equivalent norm on A4,. Thus, F < 4, is K-bounded iff

K(t, F) =sup |a| 4, < o0, t=1.

acF

4. UNIFORM CONTINUITY OF K AND E FUNCTIONALS

DEFINITION 2. Let A =(A,, A;) be a pair, we shall say that F< 4, + 4,
is K-uniformly continuous (at 0) iff

lim K(z, F) =0.

t—0
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We say that F is E-uniformly continuous (at oo) iff

lim E(¢, F)=0.

t— oo
We say that F is K-dominated iff there exists a € A, + 4, such that
K(t, F)<K(t, a), V> 0.

Similar definitions for uniform continuity at other points or other functionals
can be given.

Remark 4. Obviously K-uniform continuity implies K-boundedness and
therefore by Remark 3 it follows that for ordered pairs K-uniform continuity
implies K{(z, F) < oo, t>0. Moreover note that from K(z, a) <max(1, f) x
K(s, a) it follows that K{(z, F) <max(l, £) K(s, F), i.e. K(z, F) is quasi-concave.
If the pair is regular then K-domination implies K-uniform continuity.

The following results follow directly from the definitions.
PROPOSITION 1. Let A be an ordered pair, and suppose moreover that

it A, © Ay is weakly compact. Suppose that F < A, is E-uniformly continuous
then F is weakly relatively compact.

Proof. Let ¢e>0 be given and choose ¢ >0 so large that
E(5,F)<e.

Therefore each ae F is at distance less than ¢ of the 4, ball B(0, ). We
may now apply Grothendieck’s lemma to conclude (cf. Theorem 1). |

PROPOSITION 2. Let A and B be pairs and let T: A— B be an operator
(possibly non-linear) such that there exists ¢>0 such that K(t, Ta; B) <
cK(t,a; A), Yae X(A) (ie. T is a K-bounded (resp E-bounded) operator).
Then if FcX(A) is K-uniformly continuous (resp E-uniformly continuous)
it follows that T(F)<X(B) is K-uniformly continuous (resp E-uniformly
continuous).

Proof. The result follows immediately from
K(t, Ta; B) < cK(t,a; A) < cK(t, F; A)
sup K(t,b; B)<cK(t, F; A).

beT(F)

A similar remark proves the assertion on E-uniform continuity.
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COROLLARY 1. If T: A — B is a bounded linear operator, then T is K-bounded
(resp E-bounded) and the previous result applies.

The theory of commutators for the real method of interpolation (cf. [ 15]
and [ 16] for recent accounts) provides us with a set of examples. We state
here a result in terms of E functionals, similar results hold for the K
method.

PROPOSITION 3. Let A and B be Banach pairs and let T be a bounded
operator, T: A — B, then if F< X(A) is such that lim, _, 5;’0 E(s, F; A) %z 0,
then [T, Qg]1(F) is E-uniformly continuous.

Proof. 1t is known (cf. [15]) that there exist constants ¢, ¢’ >0, such
that Va e F we have,

EQet, [T, Q] a: E)gc'f E(s, a;A)—gc'f Es, F: A) 2
t t
Consequently,

EQ2ct, [T, 2] F, B)<¢ jw E(s, F: Z)%,

t

and the result follows. |I

In order to establish the connection between K-uniform continuity, £-uniform
continuity and K-domination we need a result from [3]. First some notation
from [3].

DerFiNITION 3. Let 7_ = (0, 1]. We say that a pair 4 is Conv_-abundant

if for all ¢ € Conv such that lim,_, ; ¢(#) =0 there exists x € X'(A4) such that

K(t, x) ~ ¢(1), tel

The next result from [3] gives a criterion to determine when a pair is
Conv_-abundant.

THEOREM 2 (cf. [3] Theorem 4.5.7). Let A=(Ay, A,) be a pair. Assume

that there exists a nonzero ay € 2(A) such that for all tel_

t ds © ds
K(t, ag) ~ L K(s, ay) 5 +t f K(s, ay) z
t

Then A is Conv_-abundant.



MODES OF CONVERGENCE, I 105

We now show that, under a Conv_ abundance assumption, K-uniform
continuity is equivalent to K-domination.

THEOREM 3. Let A=(A,, A,) be a ordered pair, and let F = X(A) then
F is K-uniformly continuous < F is E-uniformly continuous.
Moreover if A is regular and Conv _-abundant then
F is K-uniformly continuous <> F is K-dominated.

For the proof of Theorem 3 we need the following

LEMMA 5. Let h be a nonnegative and decreasing function then

lim A(t)=1lim inf (A(s)+ st).

t— oo t—>0 s>0
Proof. Since h is decreasing lim, _,  A(t) =inf,. o A(¢). For all s >0, >0,

inf h(t) <h(s) + st.

t>0

Therefore,

inf A(¢) <lim inf (A(s) + s1).

t>0 t—0 s>0

Conversely, for any s, >0,

inf (h(s) + st) < h(s) + st,

s>0
implies

lim inf (h(s) + st) <h(s)

t—0 s>0

lim inf (h(s)+ st) < inf h(s). 1

t—0 s>0 s>0

We are now ready for the proof of Theorem 3:

Proof. First assume that F'is K-uniformly continuous, then by Remark 4,
K(z, F) < oo, and by (3.7) we have

E(s, F) <sup{sup K(z, a) — sz} =sup{K(z, F) —zs} < 0. (4.1)

z>0 aeF z>0



106 MARTIN AND MILMAN

Furthermore, since E(7, a) is nonnegative and decreasing it follows that
E(t, F) is also nonnegative and decreasing, thus by Lemma 5

lim E(z, F)=lim inf (E(s, F) + st)

t— oo t—0 5s>0

<lim inf{sup {K(z, F)—zs} + st} (by (4.1))

t—-0 s>0 .59

—lim[K(-, F)1" (1) =lim K(1, F)  (by (3.12)).

t—>0 t—0

By Remark 4, K(¢, F) is quasi-concave, therefore by (3.11)

K(1, F) < K(1, F) <2K(1, F).

Since F is K-uniformly continuous we see that

lim E(s, F) <lim K(z, F)<2 lim K(z, F) =0.

t— oo t—0 t—0

Conversely by (3.4)

K(t, a)= inf{E(s, a) + ts} < inf {sup E(s, a) + ts}

s>0 s>0 LeF

= inf { E(s, F) + s},

s>0
hence

K(t, F) < g{ E(s, F)+ts} <E(s, F) + ts.

It follows that

lim K(z, F)<11m( E(s, F) +ts) = E(s, F).

t—0
Now, since F'is E-uniformly continuous

lim K(z, F) < lim E(s, F)=0.

t—>0 § — 00
Suppose now that A is regular and Conv_-abundant. Since F is K-uniformly
continuous, K(¢, F) is quasi-concave (cf. Remark 4) therefore K(z, F') is well
defined. Furthermore, (cf. (3.11))

lim K(z, F)=0.

t—0
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Theorem 4.2 implies the existence of f' € X(A4) such that
Kt F)~K( f), 0<t<l,

hence

—_—

K, F)<Kt F)~K(t, f).  0<i<l,

as we wished to show. ||

We close this section with an abstract version of the La Vallée Poussin
Criteria for uniform integrability.

THEOREM 4. Let A be an ordered regular pair, and let F < A,. Then, the
following are equivalent

(i) F is E-uniformly continuous
(i1) 3J¢: (0, c0) — (0, 00), with lim,_, ,, ¢(t) = co, such that

supj —E'(f5) d(s)ds=M < .

Proof. Suppose that (ii) holds. By our assumption on the pair A, for
every ae€ A, we have

lim E(t,a)=0.

t— oo

Thus, for all ae F, V6 >0, we have
B(6, a) = jw (—E'(a,s)) ds.
s
Let ¢ >0, and choose § >0 such that ¢(u) > 2, whenever u > J. Then,
B a)<— [ " (~E'(f.a) d(s) ds<e.
2 M 5 2

Taking supremum over all a € F,
E5, F)<e

as we wished to show.

Conversely, suppose that F is E-uniformly continuous, we now argue as
in the usual proof of the De La Vallée Poussin criteria (cf. [8]) to con-
struct ¢. In fact, since E(-, F) is decreasing and lims_, ,, E(d, F) =0, we can
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choose J, such that E(d,, F)<1, then —log E(d, F) is a nonnegative
increasing function for & >, and lim; _, ., —log E(d, F) = co. Let ¢: (0, o0)
— (0, c0) be any continuous function, such that ¢(d) =0, Vo € (0, J,), and
$(0) < —log E(0, F), if 6=0,, ¢ strictly increasing on (d,, o), and
lim;_, , ¢(0)=o00. As a consequence of this construction we see that
E(¢—'(u), Fy<e™™ for all u>0. Now, let a e F, then

© - =) ~ $(3)
L (—E'(a,a))gb(&)d&:fo (—E"(6, a)) jo du do

:jwr’ (—E'(8, a)) do du
0 Yo~l(w

:j:o B¢~ (u), a) du

<[ B¢ ). F) du

=£)OO e “du=1.

Taking supremum over all a € F we see that (ii) holds and the desired result
follows. |

ExamPLE 1. For comparison let us recall the classical De La Vallée
Poussin criteria. Let (€2, 1) be a finite measure space and consider the pair
(L', L*). F< L' is uniformly integrable iff there exists a finite Orlicz func-
tion 4 such that lim,_, A;")z oo and F is a bounded set in the Orlicz
space L,. In order to recover this result from Theorem 4 we just need to

remark that for an Orlicz function 4, we have, by Fubini’s theorem,

[ ACCD dutor = [ 2,00 4'(0) dr
(2] 0

A _

and that lim,_, , A'(¢) = o whenever lim,_, , =~ = o

5. CONVERGENCE PROCESSES ASSOCIATED WITH
DERIVATIVES OF FUNCTIONALS

The model result we wish to extend in this section is the Lebesgue—Vitali
Lemma (cf. Lemma 2).
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THEOREM 5. Let (Ay, Ay) be an ordered regular pair, let {a,},.xy < A,
and ae A, then
A
a,—> a<1{a,} ey is K-uniformly continuous and

lim —E'(s,a—a,)=0, s> 0.

n— oo

Proof. Let us start by remarking that in view of (3.5) and (3.9), for
any ae A,,

sup t(—E'(t, a)) =sup tK'(t, a)

t>0 t>0
t
<sup j K'(s, a)ds (since K’ decreases)
t 0
=sup K(¢, a) (since the pair is regular)
t
= llall 4, (by (3.13)). (5.1)

Suppose now that anﬁ> a. Then, by (5.1), YVt>0,
~ 1
_E’(ts an_a) <? Han_aHAo

and therefore

lim —E'(t,a,—a)=0.

n— oo

Let us now prove that {a,},.y is K-uniformly continuous. Let ¢> 0, and
choose n, large enough so that |a,—all4, <35, for n>n,, then V>0,
n>n,, we have

K(t, a,~a) < la,~al 4, <. (52)
Now select #y(n,) > 0 sufficiently small so that if ¢ <¢,
max  K(1, a, —a) + K1, a)<%. (5.3)
n=1---ng

(Note that, since the pair is regular, sets with a finite number of elements
are K-uniformly continuous). Then, combining (5.2) and (5.3) with the
triangle inequality, we have, for ne N, t<t,,

K(t,a,) <K(t,a,—a)+ K(t,a) <e,

proving the K-uniform continuity.
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Suppose now that lim,_, , —E'(s,a—a,)=0, ¥Vs>0 and {a,},cn is

K-uniformly continuous. Let £>0 be given and select 7,<1 so that on
account of the K-uniform continuity we have Vne N,

e
K(ty,a,—a)<~=.
(1o, a a) B

Select n, such that Vn > n,,

Now, let us write
1
la—a,ll4,=| K'(sa—a,)ds
0

= K'(s,a—a,) ds

{5€(0,1):K'(s,a—a,)>¢/2}

+ K'(s,a—a,)ds
{s€(0,1): K'(s,a—a,) <g/2}

=I+1I
It is plain that
1I<e/2.

To estimate 7, let us recall again that the inverse of K'(s, a —a,) is the
decreasing function — E'(s, a—a,,), thus we see that

{s:K'(s,a—a,)>e2} ={s:s< —E'(¢/2,a—a,)}.

Therefore,

—E'(¢/2,a—a,)
Izj K'(s,a—a,) ds
0

=K(—E'(¢)2,a—a,),a—a,)
< K(ty,a—a,) (if n > ny, since K increases)

<eg/2.
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Combining estimates we get that for n > n, it holds
Ha_anHAOSE,

as we wished to show. |i

Remark 5. 1In general the assumptions that the pair (A4,, 4A;) be ordered
and regular cannot be dispensed with. For example, consider the ordered
non regular pair (£, /") and let {a,},.y €/> be defined by

1
ai:zia m:1,2
n
We obviously have
a,~25 0
However since,
1 [y q
K(t’ an’ /w5/1):tK<t’an7/1>/oo>:t Z -
n
m=1

([¢] :=1integer part of ¢) it follows that

[1/¢]
lim sup K(t,a,,/*®, /') =1lim sup <t > >:1,

t—>0 n t—0 n m=1

Consider the non-ordered pair (L'[0, co], L*[0, o0 ]) it is easy to construct
a sequence { f,} ey =L'[0, 0], feL'[0, o] such that

{futwen  is K-dominated and f, " f
but
1
Jurt

Effectively, consider f,,(¢) = %;{[O’n](t), then f, — 0. Moreover

, for t<n

K(la fn) =

—_ S~

and therefore
K(t, f,) <K(t, f1), n=1.
but

an”LlZla I’Z:l
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Remark 6. As the referee has kindly pointed out it is easy to reformulate
our convergence results in terms of E convergence and domination. We
leave the formulation of such results to the interested reader.

5.1. Reiteration. The classical Lebesgue—Vitali theorem for L” spaces
involves convergence in measure (ie. f, — f, or —E'(t, f,— f; L', L*®)
—0) while our formulation requires —E'(¢, f,— f: L?, L®)— 0. In this
section we discuss briefly the role of reiteration in the study of convergence
in interpolation scales. We will formulate the results in terms of the Lions—
Peetre scale of real interpolation spaces (cf. [2]). Recall that given a pair
A,and 0<0<1, 1 <g< oo, we let

_ _ © 0 _ ds) 174
Ag,q;Kz{an(A): al;ﬁquz{fo (s7°K(s, a; A))? s} <oo}.

If 4 is an ordered pair 4, 4 x can be equivalently renormed by

1 _ ds) Ve
|a|A(,,q;K=“0 (SBK(s,a;A))q} .

S

THEOREM 6. Let A=(Ay, A,) be an ordered regular pair, 0 <0<1,
1<g<oo, and let {a,},en=Ap sk a€Ag 4,k Suppose that lim, ,
—E'(s,a—a,; A)=0, ae. s>0, and that {a,},cy is K—(Ap 4 x. A,)
uniformly continuous, then

Ay, ¢; k
n

a.

Proof. Recall that by Holmstedt’s reiteration formula (cf. [2] Corollary
3.6.2) we have,

(/(1-0) ds) Va
S} . (5.4)

K@ g e A {[ L5 K @ 0017

Let ¢>0, and let ¢, €(0, 1) to be chosen precisely later. Then for all ne N,

1 _ ds) 174
o=l = ] 5K 0,0 175}

<csupK(tg, a,—a; Ag 4 x> A1)

n

ALl K g 2] by (54

1/(1-0)
0

=I+1I
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Using the fact that {a,},cy is K—(Ag, 4 x. 4;) uniformly continuous we
can now choose 7, so that

I<g/2.
On the other hand since K(s, .)/s is decreasing we have
<o K1Y= a,—a; 4) 15709

It follows from (5.4) that K— (A, s kx» A1) uniform continuity implies
K— (Ao, A,) uniform continuity, moreover since by hypothesis we have
lim —E'(s,a—a,; A)=0, s> 0, we conclude from Theorem 5 that

n— oo
la,—al 4, — 0.
Observe that,

K1Y=, a,—a; A) < lla,—all .

Therefore it follows that we can select n, € N such that for all n>n, we
have

etl/1=0)
Kt =7, a,—a; A) <=

2¢q 4
Combining estimates we see that for all n>n,
Han _aHgo’q;K<8a

as desired. ||

K-domination can be also sharpened by reiteration.

ProposITION 4. Let Z_be an ordered pair and let F = A, be K-dominated
by geAy . x Then, Fc Ay 4 g, and F is K—(Ag ,. g, A,) dominated by g.
Proof. Direct consequence of Holmstedt’s reiteration formula. [
ExamPLE 2. Let (2, #) be a finite measure space. Suppose that { f,} ,cn
cL?, felLr. If f,— f, and {|f,|?},cn is uniformly integrable then
L=
Proof. Recall that (cf. [2])
tP 1/p
K(¢, f; L",Lw)z{f SxP(s) ds} .
0

Therefore {|f,|”},cn is uniformly integrable iff {f,},cn is K—(L?, L®)
uniformly continuous. We conclude applying Theorem 6. ||
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5.2. General pairs. We consider the modifications that are necessary in
order to deal with pairs that are not ordered. We shall consider pairs that

are mutually closed, that is Yae X(A)

. — .1 —
lim K(t, a5 4) = alla,,  lim ~ K(t,a. 4) = al .

t— oo

In fact as we shall see next, the extra condition we need to effect control
to prove the analogue of Theorem 5 in the general case is a uniform condi-
tion on the Gagliardo closure of the sequence (cf. Remark 8 below).

THEOREM 5.7. Let (Ay, A;) be a regular and mutually closed pair, let
ae Ay, {a,} ey = Ao, then
(i) lim —E'(s,a—a,) =0, s>0
(il) {a,},cn is K-uniformly continuous

Ao
a,—> a<

(i) lim sup fo K'(s, a, —a: A) ds =0,

t—>o n t

Proof.  The proof is almost identical to the proof of Theorem 5. To see
the “if part” note that if A is regular and mutually closed then

| K'(s, a5 A) ds = al 4, = sup K(s, a; )
0 >0

so (1) and (i1) follow as in Theorem 5, while (iii) is proved in the same way
as (ii). To see the converse, given ¢ >0 by condition (iii) 3z, > 0 such that
Vne N

f K'(s,a—a,; A) ds <.
% 3
By (ii) we can choose ¢, <1, so that Vne N,
&
K(ll,an—a)<§.

Finally by (i) select ny such that Vn > n,,

~ [ ¢
—E|(—,a—a,|<t,.
<310 > 1
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Now, let us write

la—a,l.4,= K'(s,a—a,)ds

{s€(0,2y)) : K'(s, a—a,) >¢/3t)}

+ K'(s,a—a,)ds

{s€(0, 1)) : K'(s,a—a,) <&/3ty}
)
'
+J K'(s,a—a,)ds
)

=1+ 1T+ 111
Obviously
11<¢/3 and 1T <¢g/3.
Finally 7 is controlled as in Theorem 5. |i
Remark 7. 1f the pair A is regular and
lim K(1, a; A) = ||al| 5,

t— oo
then the previous theorem remains true. If the pair is ordered then
K(t,a; A)=|a| ,,  forall r>1,

hence condition (iii) is obviously satisfied. In this case the condition that
the pair be mutually closed can be dropped. If the pair (A4,, 4;) is such
that the reversed pair (A4,, A,) is ordered (which obviously implies that
(Ay, A,) is a regular pair) then K(t, a; A) =t lal ., for all <1 thus condi-
tion (ii) is equivalent to sup,, [a,| 4, <.

Remark 8. Note that for ae 4,
| K ax ) ds= lalLa,~ Ko, a: ),
and by mutual closedness we always have

lall 4, — K(t, a; A) 0.

Condition (iii) is thus a uniform condition on the Gagliardo norm of
{a,—a},n. For suitable pairs this condition can be replaced by a condi-
tion on {a,},.y only. This is the case, for example, if the pair 4 satisfies
a condition of the form

K'(s, a0 +ay; A) <c(K'(s/2, ag; A) + K'(5/2, ay; A)).
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In particular, as is well known, this last condition holds for the pair
(L', L) (cf. also the proof of Theorem 9 below).

6. APPLICATIONS
6.1. Lebesgue—Vitali Dominated Convergence Theorem.

THEOREM 8. Let (Q, ) be a finite measure space {f,},en <L', fe L'
then

!

fn — f
if and only if
{fofn is K-dominated and f,—> f.

Proof.  1f(£2, u) has atoms we can embed (€2, x) into a non-atomic measure
space (Q, i) (cf. [4], and [ 1] p. 54) such that for all u-measurable function g
on 2

gr=8x,

where the subscripts indicate the measure respect to which we take
rearrangements. It follows that

L1(Q) LY(Q)

In f=1 I

Therefore without loss of generality we may assume that (£2, ) is atom free
and moreover u(2)=1. Consider now the ordered pair (LY(RQ), L*(RQ)),
by Theorem 5 we know that

Ll

fo—™ S
if and only if

{fubn is K-uniformly continuous and lim — E'(¢, f,,— f) =0.

n— oo

By Lemma 3-3, lim, , , —E'(t, f,— f)=0, t>0 iff £, —~> f. Therefore it
remains to show that in the situation at hand K-uniform continuity is
equivalent to K-domination. Using Ryff’s theorem (cf. [1] pp. 82-86) we
can further reduce ourselves to the case were (L2, 1) = ([0, 1], dx) in which
case the argument we gave in the Introduction proves the result. An alter-
native proof can be based through an application of Theorem 2 and 3.
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Indeed, again by Ryff’s theorem, we can choose g to be a measurable func-
tion on (£, 1) such that (cf. [1] Corollary 7.8, p. 86)

g(1) =120, 1](2).

Then,

t t
K(t, g: L'@), L7(Q) = | gs) ds = | s™%g0,11(s) ds
It follows that

‘ ds d
K(z,g)zj K(s,g)i+tf K(s,g)s—i, 0<r<l.
t

0 N

Theorem 2 implies that (LY(Q), L®(RQ)) is Conv_-abundant, therefore we
conclude the proof applying Theorem 3. |

For infinite measure spaces we have the following result

THEOREM 9. Let (2, u) be a measure space, { f,},en =L, feL" then

Ll

fn—™f
if and only if
t o0 m
lim sup I f.x=0, lim sup J *x=0 and  f,—> f.
t—>0 neN "0 t—>o neN 't
Proof. Applying Theorem 7, and (1.2), it only remains to prove that
lim supj f*¥=0< lim supj (fu—f)* =0,
t—>o0 neN “t t—>o neN vt

which follows readily using the well known inequality

(f+8)* (5)<f*(s/2) + g*(s/2). 1

Remark 9. In the context of infinite measure spaces the classical condi-
tion at infinity that is imposed on {f,},.» reads as follows: for all £¢>0
there exists a set £ of finite measure such that sup, f e | fu(X)| dx<e. In
comparing this condition with the one imposed in Theorem 9 note that for
all ne N, we trivially have [z |£,(x)| dx = (g, f¥(s) ds.
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TueorReM 10. Let {f,}, </, fel" then

/1

fo—™ f
if and only if

sup [ £yl <o, lim sup<z<fn>;=>=o and  f, " f
J

n m—>ow n i=m

Proof. Consider the pair (¢!, /*), apply Theorem 7 and Remark 7. ||

THEOREM 11. Let X be a Banach lattice on a measure space (L, p) such
that the pair (X, L) is an ordered regular pair. Let { f,,} ,cny < X, f € X then

X

fn—)f
if and only if

lim sup [[[f,| =] lx=0, and

t—>o neN
S
lim —= [[1f=f1 =11 1x=0. >0,

where [ f]1% :=max(f, 0)
Proof. 1t is well known that (cf. [3] Proposition 3.1.16)

E(t, f; X, L) = |[I/1 = 11" | x-

Moreover, by Theorem 3, K-uniform continuity is equivalent to E-uniform
continuity. The desired result now follows from Theorem 5. |

6.2. Lebesgue—Vitali Convergence Theorem for noncommutative L? spaces.
Let H be a Hilbert space, let S, be the space of bounded operators from
H to H. The Schatten ideals of operators S, are defined as follows: A
compact operator T'e S, is in the Schatten ideal S,, 0 <p < o0, if

ITNs, = I{su(T)} o ll2r < 00,
where {s,(7)}, denotes the sequence of eigenvalues of the operator

(T*T)Y? arranged in decreasing order (i.e. s,(T) = singular or s-numbers of
the operator T)).
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Define S, to be the space of operators Te€ S, of finite rank [7|s =
rank(T) (this is the analogue of the space L° of functions with finite
support) then

s T)=inf{|T—R| s, : |R|s,<n}=E(n, T;S,, S.,). (6.1)
Note that the inverse of the function s,(7) is given by
v(T)=inf{| T—R| s, |R|s, <n} =E(n, T; Sy, S ).

Moreover, it is well known that
t
K(1, T, Sy, So) = | s7(x) dx
0

where s,(x):=s,(T) for n<x<n+1, n>=1. Thus

lim K(t, T, Sy, S)=|T|s,-

t— o0

It follows from (6.1) that

STy + Tl(x) < STO(X/Z) + STI(X/Z)-

Now applying Theorem 7 to the pair (S;, S, ) we obtain (note that S; = S,).

THEOREM 12. Let {T,,},nen =Sy, T€S,, then

s
it B o

T,

if and only if

Sup ” Tm HSI < o0,

meN

lim sup { > sn(Tm)}zo and lim v(T,—T)=0, n=1.

k—o meN =k m— o

We can also apply our method in a slightly more general setting.

Our basic reference in what follows is [19].

Let H a Hilbert space, .«/ a ring of operators on H. A gage on </ is a
mapping m: {projections of ./} - R* such that

(1) m(P)>0if P#0, m(0)=0

(2) m(UaPoc)ZZocPocifPocPﬂzoia?éﬂ
(3) m(UPU Y Y=m(P)if U'=U*
(4)

4) every projection in .« is |J of m-finite projections.
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The triple I'=(H, o/, m) is called a gage space. Given a gage space I, we
define the L?=L?(I'), 1 <p< oo, (non-commutative L? spaces) by the
condition

Tz < o0,

where, if (T*T)"? has spectral representation [¢* A dP(4), then

o 1/p
IT1=( [ 22 dmpian)

0
We can also define L° with the norm ||T|| .o =m(supp T') where supp T is
the smallest projection P € .o/ such that PT=T. Let

T*(t)=E(t, T; L° L) =inf{ | T— S|z : [|S] o < t}.
Note that
(T, + To)* () < TT(4/2) + T5(1/2),

Furthermore ¢ — T*(¢) is the inverse of the function A — m(P(A)), where
P(J) is the spectral resolution of (7*T)"? and we have

t
K(t, T: L', L) =f T*(s) ds.

0

Obviously

lim K(, T: L', L*)=0 and lim K(z,T;Ll,LOO):j T*(s)ds=||T| 1.
0

t—>0 t— o0

A direct application of Theorem 7 yields

THEOREM 13. Let {T,},cny =LY (I), Te LX(I') then

1
T O, r

n

if and only if

t
lim sup f T*(s)ds =0,
0

t—>0 neN

lim sup jw Tx(s)ds=0 and lim m(P,(A))=0, A>0,

t—>o0 neN “t n—

where P,(1) is the spectral resolution of (T —T,)*-(T—T,))"
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6.3. A version of Lebesgue—Vitali in the context of certain variational
problems. As a new application of the methods developed in this paper we
now prove convergence theorems in the context of the theory of variational
problems studied by Micchelli-Pinkus [14]. We start by reviewing the
basic definitions of the Michelli-Pinkus theory.

Let X be a normed space, let T be a compact Haussdorf space and let
Kc X, be a convex subset. We consider a family of real valued functions
G,(x)=G(t, x), xe X, te T satisfying

1. sup |G(t, x)| < o0, xeX.
teT
2. ForeachteT,

x— G,(x) is convex on K.

3. For any given x, ye K such that G(z, x)<G(t, y) Vie T, 3¢>0
such that

0<e<G(t, y)—G(t, x), teT.

Let us say that x, € K is a best G-approximation from K if Ax e K such
that

G(t, x) < G(t, x,),  VteT.

Then it is shown in [ 14] that x,€ K is a best G-approximation if and only
if there exists a nonnegative nontrivial linear functional L on the space
B(T) of real valued bounded functions defined on 7, such that

L(G(., xy)) =min L(G(., x)).

xeK

This result reduces G-approximation to minimization of a convex function
(namely L(G(., x))).

If T={0, 1} then we only have two functionals G, and G,, say. In this
case to find the best G-approximation is equivalent to the minimization
problem

inf{o;G(x) +0,G5(x),0,20,i=1,2,0,+a,=1}.
This leads directly to the definition
(G, + Gy)(0) := inf {G(x) + 0Gy(x)}, g>0, (6.2)

xekK
as well as the functionals

(G,/G,)(0) := inf {G,(x): Gy(x) <o}, (63)

xekK
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where o > u(G,) =inf, . g G,(x), and

(G,/Gy)(0) := inf {Gy(x): G\(x)<a}, (6.4)

xekK

where ¢ > u(G,) =inf, . x G,(x).
We can also define these functionals at the left endpoints of their domain
of definition by considering right-limits, i.e.

ulG+G,]= l_i)r101+ (G, +Gy)(0);

ulGy; G,]1= lim  (G,/G,) (o)

7 u(Gy)*

(similarly we define u[ G,; G,]).

When thinking about the correspondence with interpolation theory we
should keep in mind that if we fix ae X, and if ||-||, is another norm
defined on X, then letting

Gix)=la—x|x.  Gux)=]x],

we shall be in the usual setting of interpolation theory in which case we
recover the K and E-functionals.
It will be convenient also to assume that G,, G, are bounded below, so
that without loss one may assume that both functionals are nonnegative.
Now to these functionals we associate a Gagliardo diagram

I'={(y1, y,)eR*:Gi(x)< y;,i=1,2, for some xe K}. (6.5)
In the next Lemma we collect results from [14] showing that the

behavior of these functionals is almost identical to the behavior of the
FE — K-functionals of interpolation theory.

LEmmA 6 ([14] Theorem 2.2, Proposition 2.3). (1) (G,/G,)(o) is
decreasing convex on its domain of definition and continuous on the interior.

(2) (G1/Ga)(0) =u(Gy) if 6 >pu[Gy; Gy ].

(3) (G2/G1)((G1/Gy)(0)) =0 for o€ (u(G,), u[ G5 Gy ]).

4) (Gl+GZ)(G):inft>,u(Gl)([+G(GZ/GI)(I)):inft>,u(Gz)(tG+(GI/G2)([))-
(5) For t>u(G,)

(G,/Gy)(t) =sup

g>0

<(G1 + G,)(0) — t>

ag
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(6) If u(G,) =0

(G1/G,)(1) =sup (G, + G,)(a) —at).

ag>0

L . . . (Gt Gy)(o)
(7) (G1+ G,)(0) is a increasing continuous concave function, ——22%

is decreasing. Furthermore if there exists x* € K such that G,(x*)=0, then
(G, + G,)(a) is bounded.
(8) u[Gy+ Gyl =1lim,+(G1+ Go)(0) =u(G)) and lim,, , ,, =721
=u(G,).
Proof. Except for 6 all other statements are contained in ([14],

Theorem 2.2, and Proposition 2.3). To see 6 using the second equality in 4,
(3.12) and the fact that (G,/G,) is convex, we see that

sup (inf (so +(G1/G,)(s)) —at) =((G1/G2)¥)* (1)

>0 5s>0

=(G,/Gy)(0). 1
In what follows we assume that

(1) (G,/Gy)(0) and (G,/G,)(o) are finite.
(2) 3x* e K such that G(x*)=0, (this condition implies that G, + G,
and G,/G, are well defined on [0, o0)).

In this context we have a perfect analogue of (3.5)—(3.8).

LEmMMA 7. The following relations hold

0=(G1/Gy) (s);  (Gi+G1)(0) =(G1/Gy)(0) —a(G,/G,) (). (6.6)

§=(G1+Gy) (0);  (G1/G,)(5) = (G, + Gy)(0) —s(Gy + Gy) (o).
(6.7)

We can give a meaning to (6.6) and (6.7) even when the derivative does not
exist using a suitable values between the left and right derivative of (G,/G,)
and (G, + G,). In particular (G, + G,) and —(G,/G,)" are inverse to each
other.

Proof. Note that (6.6) and (6.7) will follow from (3.5) and (3.8) (cf.
[ 11, 13]) if we can prove that there exists a pair A =(4,, A;) such that for
some ge Ay + A; and Yo >0

(G1+G,)(0)=K(0, g 4) and  (G,/G,)(0) = Ela, g; A).
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This can be seen as follows. Since (G, + G,) is concave, and the K-func-
tional for the pair (L*, L*(%)) reproduces concave functions (cf. [3],

Proposition 3.1.17), we have

(G,+G,)(0)=K <g, (G, +G,); L™, Lw<1>> '

Moreover,

s>0

~ 1

E(2.(61+ G 17,17 (1) ) =sup (G + Go)ts) — )
=(G,/G,) (o) (by Lemma 6-6). ||

If we combine the previous Lemma with Theorem 5 we get

THEOREM 6.10. Let {G7%},on, G, be convex nonnegative functions on a
subset K of a given linear space X. Suppose that Ix* e K such that
G,(x*) =0, and for all ne N inf, _ { G(x) : Gy(x) <} is well defined. Then
if 0<oy< 0,

lim sup [(G]+ Gy)(0) —pu(GT)]=0

g—0 neN

(1) lim —(G"/G,) (6)=0, VYo>0
= lim [(G}+G,)(00) —u(G7)]=0
(2) lim [(G7)(x*) —pu(G7)]=0

lim sup [(G]+G,)(0) —u(G])] =0

g—>0 neN

lim —(G"/G,) (¢)=0, Yo>0

(3) If there exists a* >0 such that (G + G,)(¢)=(G1+ G,)(c*) Vo
=a* then if 0 <og,<0o¥*,
lim [(GY+G,)(ge) —pu(GT)]=0

n— oo

lim sup [(G]+ G,)(0) —u(GT)] =0

c—>0 neN

lim —(G7/G,) (6)=0, VYoe(0,0%)

n— oo

Before outlining the proof we discuss a few examples.
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(1) Let X=(X,, X,) be a pair, and let {a,},cy=X,, a€X,, K=
Xo+ X1, GY(x) =l(a,—a) = x| x, and Gy(x)= |x|lx, then (G}+ G,)(0)=
K(o,a,—a; X) and (G'/G,)(c)=E(o,a,—a; X). Moreover, in this case
x*=0, since

G,(0) =0 5, =0,
then by Lemma 6-8,

#(GY) = lim (G7 + G,)(0) = lim K(0, a,—a; X),
ag—0

a—0
where

W(G) = inf |(a,—a) x| 5, = da,—a, Xo A X; %)

X € 1
(here d=distance), and

(G1+Gy)(0) < a,—al x,=(G7)(0).
Then the right hand side of 1 is equivalent to

lim [K(oy,a,—a)—d(a,—a, X, n X, %0)] =0,

while the left hand side of 2 is equivalent to

nhngo [”an_aHXo_d(an_aﬂ mXO)] =0.

(2) If the pair (X,, X,) is ordered (in which case can take K= X,)
then

(G1+Gy)(0) = lla, —allx,=(G})(0),  Vo=1

and now 1 and 2 are equivalent.

(3)  If the pair (X,, X,) is ordered and regular then d(a, — a, X, N X, %)
=0, and in this case the result includes Theorem 5.

(4) In the setting of Micchelli-Pinkus (cf. [ 14] Chapt. 3) we can also
consider G(g) = [l f— T gllx» and G5(g) = I|g] v~

Proof. The proof is a small modification of the proof of Theorem 5. We
indicate briefly the changes needed leaving the details to the interested
reader.
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N

1. For a fixed 0 <oy, < 00 we write
%
(GI+ Ga)loo) —u(GY) = | "(G1+Ga (&) de.

ow we finish as in Theorem 5.
To see (2) we apply Lemma 7 to get

sup [ —a(G1/G,) (9)] =sup [a(GT+ G,)(9)]

<sup j: (G1+G,) (¢)de

(since (G| + G,)' decreases)

<sup [(G1+ G,)(0) —u(GY)]

<(GD(x*) —pu(GY)
(since (G + G,)(a) < (GT)(x*)).

We may now continue as in Theorem 5. ||

ACKNOWLEDGMENTS

We thank Michael Korey and the referee for several helpful suggestions to improve the

exposition.

o

—
[=]

REFERENCES

. C. Bennett and R. Sharpley, “Interpolation of Operators,” Academic Press, Boston, 1988.

. J. Bergh and J. Lofstréom, “Interpolation Spaces, An Introduction,” Springer-Verlag, New
York, 1976.

. Yu. A. Brudnyi and N. Ya. Krugljak, “Interpolation Functors and Interpolation Spaces,”
North-Holland, Amsterdam, 1991.

. A. P. Calderén, Spaces between L' and L® and the theorem of Marcinkiewicz, Studia
Math. 26 (1966), 273-299.

. J. Chaumat, Quelques proprietes du couple d’espaces vectoriels (L'(m)/H® +, H*), preprint,

University of Paris-Sud, Orsay, 1978.

L. E. Clarke, Problem Solution 6174, Amer. Math. Monthly 86 (1979), 313.

. N. Dunford and B. J. Pettis, Linear operators on summable functions, Trans. Amer. Math.
Soc. 47 (1940), 323-392.

. G. A. Edgar and L. Sucheston, “Stopping Times and Directed Processes,” Cambridge
Univ. Press, Cambridge, UK, 1992.

. G. B. Folland, “Real Analysis,” Wiley, New York, 1984.

. A. Grothendieck, “Topological Vector Spaces,” Gordon and Breach, New York, 1973.



11

12.

15.

16.

17.

19.

20

MODES OF CONVERGENCE, I 127

. T. Holmstedt, Equivalence of two methods of interpolation, Math Scand. 18 (1966),

45-52.

B. Jawerth, R. Rochberg, and G. Weiss, Commutator and other second order estimates

in real interpolation theory, Ark. Mat. 24 (1986), 191-219.

. B. Jawerth and M. Milman, Interpolation of weak type spaces, Math. Z. 201 (1989),
509-519.

. C. A. Micchelli and A. Pinkus, Variational problems arising from balancing several error

criteria, Rend. Mat. 14 (1994), 37-86.

M. Milman, “Extrapolation and Optimal Decompositions with Applications to Analysis,”

Lecture Notes in Math., Vol. 1580, Springer-Verlag, New York, 1994.

M. Milman and R. Rochberg, The role of cancellation in interpolation theory, Harmonic

analysis and operator theory, Contemp. Math. 189 (1995), 403—419.

E. T. Oklander, “On Interpolation of Banach Spaces,” Ph.D. thesis (under A. P. Calderon),

University of Chicago, 1963. [ See also E. T. Oklander, Interpolacidn, espacios de Lorentz y

teorema de Marcinkiewicz, Cursos y Seminarios de Matematica 20, University of Buenos

Aires, 1965.]

. J. Peetre, A theory of Interpolation of Normed Spaces, Notas de Matematica, Rio de Janeiro

39 (1963).

J. Peetre and G. Sparr, Interpolation and non commutative integration, Ann. Mat. Pura

Appl. 104 (1975), 187-207.

. M. M. Rao and Z. D. Ren, Theory of Orlicz Spaces, Pure Appl. Math. 146 (1991).



	1. INTRODUCTION 
	2. CLASSICAL THEORY 
	3. ON THE CONNECTION BETWEEN K AND E FUNCTIONALS 
	4. UNIFORM CONTINUITY OF K AND E FUNCTIONALS 
	5. CONVERGENCE PROCESSES ASSOCIATED WITH DERIVATIVES OF FUNCTIONALS 
	6. APPLICATIONS 
	ACKNOWLEDGMENTS 
	REFERENCES 

