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ABSTRACT. Given an non necessarily linear operator 7' defined from an Orlicz space
LY (Q, A, ) into itself, where ¢’ denote the derivative of a strictly convex function ¢, we
give necessary and sufficient conditions on 7" assuring that this operator is an extended
best ¢-approximation operator given a suitable o-lattice £ C A.

1. INTRODUCTION AND NOTATIONS

Let (€2,.A4,u) be a probability space and let M = M(, A, 1) be the set of all A-
measurable real valued functions defined on Q. Given a C? strictly convex function
¢ : [0,00) — [0,00) such that ¢(0) = 0, ¢(t) > 0 when ¢t > 0 and ¢'(0) = 0, let
L? = L?(Q, A, 1) be the space of all functions f € M such that

/Q Sf1) dp < oo, (11)

for some A > 0. According to [?] we say that a function ¢ is a A, function if there exists
k > 0 such that ¢(2t) < k¢(t), for all ¢ > 0, and in this case we write ¢ € A,. In this
paper the function ¢ will be a A, function, so the space L? can be defined as the space
of all functions f € M where (??) holds for every positive number \. The space L% is
analogously defined, where ¢’ is the derivative of the function ¢. Besides observe that for
a Ay function ¢ it holds the next inequality

o(z) < z¢/(x) < (2) < Ko(z),

for all z > 0 and hence L? C L?". Tt is well known that ¢ is a A, function if and only if
¢’ is a Ay function. For more details about properties of Orlicz spaces we refer to [?].

We say, as stated in [?], that a collection £ of sets in A is a o-lattice if it is closed under
countable unions and intersections and contains both () and Q. Given a o-lattice £ we
denote by £ the o-lattice of all the complementary sets of £, i.e. £={A° : A€ L}. A
function f is called a L-measurable function if {f > a} € L, for all real numbers a, and
denoted by L?(L) for the set of all L-measurable functions in L?.

According to [?] aset C C L is called ¢-closed if and only if f, € C and f, /' f € L?
or f, \, f € L? then f € C. Then L?(L) is a ¢-closed convex set and is a lattice, that is
closed for the maximum and minimum of functions. See [?].
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It is well known, see [?], that for every f € L? there exists a unique element f; € L?(L)
such that
[ or = gehyau= it [ o1~ nl) du (12
Q Q

heL®(L
The element f, is called a best ¢-approximation of f given £, and we set u,(.) for the
mapping f — fr defined on LY which will be called the best approximation operator. In
Section 2, Definition ?? the operator p.(.) is extended to an operator from L? to itself
and it will be denoted by fiz(.). In [?] another extension of the operator u,(.) is given,
and in Theorem 77, it is proved that both extensions coincide. We refer to this extended
operator as the extended best p—approximation operator.

The main objective of this paper is to give sufficient conditions on an operator T : L¢ —
L? to ensure that T is the extended best ¢-approximation operator, given a suitable
o-lattice £ C A. This result is done in Theorem 7?7, and it gives a characterization of the
extended best ¢-approximation operator. For some specific cases it is possible to define
an extension of this best approximation operator, in a rather direct way. See [?].

This sort of characterization problem has been investigated for several authors in many
cases. For the case of the classical conditional expectation, ¢(t) = t* and where L is a
sub o-algebra of A, the first general results appear in [?], see Theorem 2.1. A similar
characterization result was given by [?] for the operator 7" acting on the L? space. These
results were also treated by, among others, [?], [?], [?] and [?].

A characterization for a non linear operator 7' : L*(Q2) — L?*(€), as a conditional expecta-
tion given a o-lattice, appears in [?]. A characterization of the projection operator from
LP(§2, A) onto LP(2, B), where B is a sub g-algebra of A and 1 < p < oo, appeared in [?].
The best approximation operator p defined by equation (?7) was characterized in [?], for
a rather general function ¢. For the special case ¢(t) = t* the same author characterized
the extended best LP approximation operator in [?]. This last operator is acting from
LPH(Q) — LP7H(Q).

2. EXTENDED BEST ¢-APPROXIMATION OPERATOR.

In this section we present some basic notions about the extended best ¢-approximation
operator and in the next section we give a characterization of this operator.

We know that when ¢ is a strictly convex function, the best ¢-approximation is unique.
In [?] we gave an extension of the best ¢-approximation operator to the space L? in a
monotone continuous way. In [?] we defined another extension of the best ¢-approximation
operator, even for the case when ¢ is a convex function. Here we prove that when ¢ is a
strictly convex function both extensions are the same.

In order to introduce the extended best approximation operator we need the following
definitions, according to [7].

Definition 2.1. Let v be a signed measure on A and £ be a o-lattice contained in .A. We
say that P € L is a v-positive set, if for all D € £ we have v(PND) > 0. Aset N € L is
called v-negative if for all C' € £ we have v(N N C) < 0.
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Definition 2.2. Let {1, }4er be a family of measures on 4, and £ be a o-lattice contained
in A. A L-measurable function g is called a Lebesgue-Radon-Nikodym function (LRN
function) for {v,} given L if and only if the set {g > a} is v,-positive for all « € R and
the set {g < a} is v,-negative for all a € R.

Remark 2.3. We note that in Definition 77 it is sufficient to impose the conditions for all
a in a dense set in R. See page 588 of [?].

For f € L?, g € L?(L) and a € R we define the following measures on A
) = [ =g i o) = [ S0~ a) (2.)

where ¢/(z) = ¢/(|z|) sign(x). Note that when f € L and g € L?'(£) the measure 4, and
e are well defined.

The next theorem is a characterization of p.(f), see Theorem 3.2 in [?].

Theorem 2.4. Let f € L?, L C A be a o-lattice and g € L?(L). Then the following
statements are equivalent.

(1) 9= pc(f).
(2) a) the set {g > a} is py-positive for all a € R and
b) the set {g < a} is pg-negative for all a € R.

(3) g is a LRN function for the family {jtq}aecr given L.

The following definition was given in [?].
Definition 2.5. Let £ be a o-lattice and let f € L?. Then g is called an extended best
¢-approximation if and only if g € L¥ (£) and

i) the set {g > a} is p,-positive for all a € R,
ii) the set {g < a} is py-negative for all a € R.

For f € L? we denote by Jis(f) the set of all extended best ¢-approximation functions.
In [?] it was proved that fiz(f) is a non-empty set.

The conditions (2) and (3) are equivalent even if we assume f € L and g € LY (£). In
fact the proof given in Theorem 3.2 in [?] holds in this situation. Thus we have the next
Remark.

Remark 2.6. Given f € L and g € LY (L) the following statements are equivalent

(1) g € pe(f)-
(2) g is a LRN function for the family {4 }eer given L.
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In the next theorem we prove the uniqueness of the extended best ¢-approximation op-
erator when ¢ is a strictly convex function.

Theorem 2.7. If ¢ is a strictly convex function then the extended best ¢p-approximation
1S UNLQUE.

Proof. Given g1, ga € jiz(f) such that g; # go, it is enough to verify that
A={xeQ : gi(z)<a<b< g(r)} ={g1 <a}N{gs > b}

is a p-null set for a,b € R such that a < b. Since Q’() is a strictly increasing function,
and assuming p(A) > 0 we have

/ - dn< [ 9(f —a) d (22)
{g1<a}n{g2>b} {g1<a}n{g2>b}
Since {g; < a} € £ and using Remark ?? we have 0 < f{gl<a}m{92>b} ¢'(f —b) du. Similarly

the second integral is less than, or equal to, 0. Which is a contradiction.

O

In [?], where ¢ is a strictly convex function, the operator of best ¢-approximation is

extended in a monotone continuous way to the space L. We denote this extension by

wi(f) and it was defined as follows. For f € L? and for every m € Nset f,, = lim ps((fV
n—oo

(=m)) A n) and then iz(f) = lim (f,.).

The next theorem and its corollary appeared in [?] and both of them characterize the
extended best ¢-approximation pj(f).

Theorem 2.8. Let f € L? and let £ be a strictly increasing function such that €(u5(f))
is bounded. Then g = ui(f) if and only if g € L¥ (L), £(g) is bounded and

(1) fQ f g Yh dp <0, for all bounded L-measurable function h,
(2) fQ ( ) dp = 0.

Corollary 2.9. Let f € LY. Then g = p(f) if and only if g € L® (L) and

i)
/ ¢'(f —g)du <0 forall C € L. (2.3)
c
ii)
/ ¢'(f —g) dp=0 for all a € R. (2.4)
{9>a}

Using this Corollary we will prove the next result.

Theorem 2.10. If ¢ is a strictly convex function, then jiz = p1 on LY.
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Proof. Set g = iz (f), by Definition ?? we have

/ ¢ (f —g)du>0forall D€L and (2.5)
{g>a}nD
/ ¢'(f —g) dnp<0foral C €L, (2.6)
{g<a}nC

for all a € R. As f, g € L? we can use Lebesgue’s Theorem when a — oo in (??) and we
obtain

/ @’(f —g)du <0 forall C e L. (2.7)
c

From (7?) we also can obtain

A' (f —g) du >0,

g>a}
for all @ € R. The condition (??) holds in particular for C' = {g > a} and we get
| u-gdu=o (2.8)
{9=a}
Then by (??), (??) and Corollary ?? we obtain that g = u}(f). O]

3. CHARACTERIZATION OF THE EXTENDED BEST gb—APPROXIMATION OPERATOR.

Given an operator T : L — L% we impose conditions on T in order to insure that T is an
extended best ¢-approximation operator. We begin with some definitions and auxiliary
results.

Definition 3.1. An operator T : LY — L% is called monotone continuous if f, / f or
fa \. f where f,, f € L? for all n € N then T'f,, / Tf or Tf, \, Tf.

Definition 3.2. An operator T : L? — L% is called ¢-expectation invariant if for all
f € L? we have that

| éte=1rdu=o.

Note that the operator jiz(f), introduced in Section 2 is both a monotone continuous
operator and a monotone operator. In [?] the properties above were proved for the
operator 5 and by Theorem ?? p} = pe. Also jiz is a ¢-expectation invariant operator
by Theorem ??. The properties as translation invariant, T'(f +¢) = T(f) +¢, ¢ € R, and
idempotent for the operator ji.(f) follow directly from the definition.

Observe also that fiz(f £ $hc(f)) = (1 £ 3)ac(f) using Corollary ?7.

The next Lemma plays the role of Lemma 7.3, of [?] and its proof follows the pattern
given there, even if we deal with an non necessarily positive homogeneous operator 7.

Lemma 3.3. Let T : LY — L% be an operator which is translation invariant, monotone,
¢-expectation invariant, T(0) =0 and T(f £ 3T f) = (14 3)Tf. Then
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(1) T is a monotone continuous operator.
(2) L={A€ A : Txa=xa} is a o-lattice.
(3) IfH={fecL¥ : Tf=Ff} then

Proof.

a) Forallbe R, H+bC H.
b) Foralln €N, (3)"H C H.
c) H is ¢'-close.

d) H is a lattice.

e) H=L%Y(L).

Let f,,f € L? for all n € N, such that f, / f (or f, \, f), we show that
Tl /" Tf (Tf, \.Tf). We prove only the increasing case, the decreasing case
runs analogously. Since 7' is a monotone operator we have T'f, < T'f and by the
¢-expectation invariant property

/¢ —TF,) du = 0.

We define F' = lim T'f,, then F' < T'f. Since gb (t) is a strictly increasing function
then
([ =T < (fu—Tf) <(f =TH).

Using the Lebesgue’s Theorem we obtain
/¢> f=F)du=lin | (5, ~Tf) du=0. (3.1)
Using the ¢-expectation invariant property for f € L we have that
| ¢t =15 du=o (3.2

Since FF < T'f and Q’ is a strictly increasing function, (??) and (??) imply that
F =T f a.e. Then we conclude that T" is a monotone continuous operator.

Since T'(0) = 0 we have () € £ and using the translation invariant property we
have T'(1) = T'(0) + 1 and then Q € L.

Let {A, }nen be a set sequence of £. We can define for each n € N the following
functions f, = XU, A, We observe that the sequence {f,} is increasing and

fn/fWheref—XU WA, when n — oo.
We will prove that T(XUn A )= XU, A for all n € N.

Since 7' is a monotone operator we have

n

Txur A \/ Xa,) = \/ )=V va (3.3)

As T is a ¢-expectation invariant operator we have

/¢ o4, — T(xupa,)) dp =0, (3.4)
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then T'(xun_ 4;) = Xur_, 4,-
As T is a monotone continuous operator we have

T(XUiENAi) = XUjenA4;

Then in a similar way we can prove that £ is closed for countable intersection of
sets in L.
(3) a) For all b € R, H+b C H. In fact, since T is a translation invariant operator,
T(h+b) =T(h)+ b, and the property follows.

b) By hypothesis we have

3

(5)”[{ C H, (3.5)
for n = 1. Now, for all n € N it follows by induction.

c¢) This follows since 7" is a monotone continuous operator.

d) For f, g € H we are going to prove that fV g, fAg, € H. By the monotone
property of T" we have T'(f Vg) > Tf Vv Tg = fV g. Furthermore, by the
¢-invariant expectation property on 7" we have

| #tva=1tve)du=o.

Using that ¢ is a strictly increasing function we have T'(fVg) = fVg. Similarly
we can prove that T(f Ag) = fAg.

(4) We will prove that H = L? (L).
Let f € H and for all b € R, we prove that {f > b} € L. For each n € N we
can define f, = ((2)*(f —b) V0) A L. By (?7?), (??) and since H is a lattice we
have that f, € H. As f, / X{s>t}, and H is ¢'-closed, then x(s~p € H. Thus
{f >b} € LforallbeR, that is f € L¥(L).

To prove that L? (£) C H, observe that without loss of generality we can assume
that f > 0. In fact we can define for each m € N, f,, = f V (—m) +m > 0 and
fm —m \« f

Given C' € L we have that yo € H, and now we prove axc € H for all a > 0.
If a > 1 we know that (2)"xc Aa € H and (3)"xc Aa / axc then axe € H. The
case a = 0 is trivial. For 0 < a < 1 we have ax¢ < a and axc < x¢ then by the
monotone property of T' we have that T'(axc) < a A x. = axc. Now, using the
¢-invariant expectation property on T, we have axc = T'(axc).

Given f € L?(£) and f > 0 we define

v
Go = SUP {on X{szg})-

v=0,...,n2"
We have proved that g, € H and it is well known that g, /" f, and then we have
feH.

OJ

Remark 3.4. If T : LY — L% is an operator that satisfies 7(7(0)) = T(0) and T(f +
ITf) =1 £ T, forall f € LY, then T(0) = 0.



8 IVANA CARRIZO, SERGIO FAVIER AND FELIPE ZO

Proof. Using the hypothesm we have T'(3 ( )) = T(0 + 1T(0)) = 37(0). And also
g(%T(O)) = T(T(0) — 57(0)) = T(T(0) — 5T(T(0))) = (O) Thus it follows 7'(0) E

Now we can set the main result.

Theorem 3.5. Let T : LY — L% be an operator which is

i) translation invariant;
i1) idempotent;
iii) monotone;
iv) T(f £1Tf) = (1 )T,

v) ¢-expectation invariant ;
vi) weak ¢p-monotonic at 0; i.e.,/ &' (/)Tf >0 for f e L™ with Tf > 0.
0=

Then there exists a o-lattice L C A such that Tf = fiz(f), for all f € LY.

Proof. According to Lemma ?? we have LY (L) = {f € L? : Tf = f}, for L ={A €
A : Txa = xa} and T is monotone continuous operator. Besides, by (??), Tf € LY (L),
for f € LY.

First we suppose that f is a bounded function. Since the operator 7' is translation
invariant we assume 0 < f < a, then, using Remark 7?7, we have 0 < Tf < a and we
prove that T'f = . (f). For each g € L*>°(L) we will prove that

A) /Q’(f—Tf)g dp <0 and
Q
B) [ 9 ~TI)Tf du=0.
Q
First we will prove A). Let g = x¢ where C' € L. Since ¢'(0) = 0 then ¢'(f — T f)xc =
o((f = Tf)xe)-

Now, by (??), we have T(3f) = 3f, for all f € L? (L) and since 2f € L? (L) we have
that T((2)"f) = (3)"f, for f € L?'(L). We choose ()" > a, thus 0 < T'f < (3)™.

By (??) T(fxc) < Tf and T(fxe) < T((3)"xc) = (5)"xc then T(fxe) < TfA(5)"xe =
(T'f)xe

Hence ¢/(f — Tf)xc < ¢'(fxc — T(fxc)) and by (??)

/ $(F—Thxe du < / & (fxe - T(fxe)) du=0. (3.6)
Q Q

Let g be a non negative simple function, then by (??) we have that

[ otr=Tngdn<o (37)
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For a non negative bounded function g, there exists an increasing sequence of non negative
simple functions that converge to g. Thus (?7?) holds for these functions g.

If g € L>®(L) there exists M > 0 such that g + M > 0 and then we have
0= [$7 =T+ M) du= [ G(F =~ ThHgdu+M [ 9(F=T1) dy
Q Q Q
~ [ $(-1ngdn

thus the condition (?7) holds for all g € L*>°(L).
Now we prove condition (??). By (??) we have
[#u-rpridn<o (3.8)
Q

We have to prove

| et =Tasduzo

We define the following sequence of real number

1 14
71_27"'7’7714-1_ 9 .

Since 0 < 7, < 1 we have {7, }nen converge to 1 when n — oo.
By induction we prove that T'(f —~,Tf) = (1 —~,)Tf. For n = 1 it is the property (77?).

We assume that the property is satisfied by n and we will prove that it is satisfied by
n+ 1.

T(f et ) = 1(7 ~ )
= T(f = 5T = 2T 43,7 —3,T)

= T(f ~3Tf = 5= W)TF)

Now
T(f = Tf = 50 = 3)T) = T(f =T f = 5T(f =T f))
= %T(f T f)
= S0 =TS = (1= )T

Now as f > 0 and (1 —~,)Tf > 0 then T(f —~,Tf) > 0. By (??) we have
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Then
0< [ $7 = WTH = 2)Tf du=
Q
=1 =) / S =T TS dp
Q
< [ 90 —TnTf du (3.9)
Q
And by taking limit in (??) we have that
/Qg’(f “THTS du >0, (3.10)

for all non negative bounded functions f. For f € L* set f, = f V (—n) + n, thus
fo—n >\, f,and f, > 0. By (??), property (??) and (??) we have that

0< [ SUfu=r) =T =T =) di = [ G =TLNT o =) dp= (310
| ¢t~ 1871, du

Now if n — oo in (??) we obtain (??) for f bounded. Then, using (??7), we obtain (77?).
By Theorem ?? we have that T'(f) = fiz(f) when f is a bounded function. Again, for
these bounded functions, by Theorem 7?7 we have

(1) [ Q (f =Tf)g du <0, for all bounded £-measurable function g,
(2) JS(f =THUTS) dp=0,

where £ is strictly increasing function from R to (—1,1).

Now, for a general f € L? we set fmn = (fV (=m)) An and f,, = lim, . fnn. Since
T is a monotone continuous operator, and using Lebesgue Theorem, we have (1) and (2)
for f,, and Tf,. Again, for m tending to oo we have (1) and (2) for f € L? and the
Theorem follows by Theorem ?7?. O

Finally we point out that conditions (i) to (v) of Theorem 1, given in [?], imply the
conditions (7) to (vi) in Theorem ?? for f € L?.

We thank to the referee for his helpful suggestions and for the proof of Remark ?7.
This work was supported by CONICET and UNSL grants.
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