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ABSTRACT

CONVERGENCE OF LOTZ-RABIGER NETS ON BANACH SPACES

Erkursun, Nazife
Ph. D., Department of Mathematics

Supervisor : Prof. Dr. Eduard Emel’yanov

June 2010, 50 pages

The concept of LR-nets was introduced and investigated firstly by H.P. Lotz in [27] and by F.
Ribiger in [30]. Therefore we call such nets Lotz-Rébiger nets, shortly LR-nets. In this thesis

we treat two problems on asymptotic behavior of these operator nets.

First problem is to generalize well known theorems for Cesaro averages of a single operator to
LR-nets, namely to generalize the Eberlein and Sine theorems. The second problem is related
to the strong convergence of Markov LR-nets on L'-spaces. We prove that the existence
of a lower-bound functions is necessary and sufficient for asymptotic stability of LR-nets of

Markov operators.

Keywords: Banach space, operator net, LR-net, Markov operator, strong convergence, mean

ergodicity, asymptotic stability, lower bound function, attractor.
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0z

BANACH UZAYLARI UZERINDEKI LOTZ-RABIGER NETLERININ YAKINSAKLIGI

Erkursun, Nazife
Doktora, Matematik Bolimu

Tez Yoneticisi : Prof. Dr. Eduard Emel’yanov

Haziran 2010, 50 sayfa

LR-ag kavramu ilk olarak H. P. Lotz [27] ve F. Réabiger [30] tarafindan tanimlanarak incelen-
migtir. Bu nedenle biz bu 6zel aglar1 Lotz-Ribiger aglar1 ya da kisaca LR-aglar1 olarak ad-
landiracagiz. Bu tezde LR-aglar1 olarak adlandirilan 6zel operator aglarin asimtotik 6zellikleri

ile ilgili iki problem ele alinmaktadir.

[k problemimiz bazi 6zel kosullar1 saglayan bir operatoriin Cesaro ortalamasi olarak bilinen
operator aglar1 i¢in verilmis olan teoremlerin genisletilmesidir. Diger bir deyisle Eberlein
ve Sine teoremleri LR-aglarina genisletilmistir. Ikinci problem L'-uzayi iizerinde Markov
operatorlerinden olusan LR-aglarinin kuvvetli yakinsamasi ile ilgilidir. Daha sonra alt sinir
fonksiyonunun varliginin bu 6zel aglarin asimtotik kararlilig1 i¢in yeterli ve gerekli oldugu

ispatlanmugtir.

Anahtar Kelimeler: Banach uzay1, operator netleri, LR-net, Markov operatérii, kuvvetli yakin-

saklik, ortalama ergodiklik, asimptotik kararli-lik, alt sinir fonksiyonu, cekici.
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CHAPTER 1

INTRODUCTION

The notion of Cesaro averages of one-parameter semigroups is one of the oldest and exten-
sively studied topic in the theory of operators in Banach spaces. Especially, the asymptotic
behavior is one of the most important concepts in many disciplines. For example in PDE
and in dynamical system theories they have many useful and remarkable applications. In the
literature, there are dozens of textbooks and papers directly related to asymptotic behavior
of them. Of course it is not possible to cover all references. In the thesis we consider the
asymptotic behavior of new operator nets which is an LR-net. Those nets are generalization
of one-parameter semigroups of Cesaro averages. The scope of the study is presented in the

first chapter.

Second chapter present the general background which is needed in the thesis. In the first
section, we deal with operator nets, operator semigroups on a Banach space X and operator
net convergence. Mean ergodicity of the semigroup of operators is mentioned in the second
section. Some of examples and some important theorems such as Mean Ergodic Theorem
and Eberlein Theorem are given. The backbone of the thesis is based on Markov operator.
We show some examples and results about Markov operator in the third section. The other
significant issue is Lasota lower-bound criterion. Therefore we introduce the definition of a
lower-bound function and asymptotic stability in the fourth section. This section is completed
with Lasota criterion and its proof. In the remainder of this chapter, we present an extension
of Sine’s counterexample. On arbitrary Banach space if 7" is mean ergodic for some m € N
then 7 is mean ergodic. The converse is not true in general. But for reflexive Banach space,
statement is that 7™ is mean ergodic for some m € N if and only if T is mean ergodic. R.

Sine has constructed a positive isometry in a C(K)-space where K is compact Hausdorft space



such that 7' is mean ergodic but 7% is not. We extend Sine’s construction to p”* power of T

where p is prime. This result is published in [14]

The main notion of the thesis is a special operator net, Lotz-Ribiger net or briefly LR-net.
Therefore we mention the definition and basic result about LR-nets in the first section of
Chapter 3. We give several examples which are related with different areas of mathematics

in the second part of Chapter 3

Fourth chapter is focused on the generalization of Eberlein and Sine Theorems for LR-nets.
We extend the Eberlein theorem which is known for more than sixty years for Cesaro averages
of single operators and 7 -ergodic nets to LR-nets. For further application of the convergence,
the concept of attractor is important. So the last part of this section deals with this concept.
At the end of the chapter, Sine theorem is extended to LR-nets. The results of Chapter 4 are
published in [13]

Fifth chapter is the main part of the thesis. We discuss the strong convergence for Markov
operator LR-nets on L'-spaces. The main result of the chapter stated in the first section given
by Emelyanov and Wolff for single Markov operator on L!-spaces [11]. The extension of
this theorem gives a relation between asymptotic stability and strong convergence of LR-nets
with finite dimensional fixed space. In the second section, we give the asymptotic stability
and lower-bound function definitions which are motivated be classical definitions to LR-nets.
Classical definitions are discussed in the fourth section of Chapter 2. The rest of the section,
the relation between lower-bound function and asymptotic stability of Markov LR-nets on L'-
space are discussed and the section ends with the proposition giving an example of Markov
LR-nets which need not be 7 -ergodic nets. In the third section Lasota criterion for abelian

Markov semigroups are studied. The results are published in [15].



CHAPTER 2

PRELIMINARIES

For the convenience of the reader, we present in this chapter the general background needed

in the thesis and we give some basic structural properties.

2.1 Operator nets and convergence

Let X be a Banach space. We denote by L(X) the Banach algebra of all bounded linear
operators in X. In addition to the norm topology, we also consider the strong and weak
operator topologies on £(X). Because the subject of this thesis is LR-nets, which depend on

operator nets, firstly we mention operator nets and operator semigroups on X.

Definition 1 A family © = (T))ea € L(X) indexed by a directed set A = (A, <) is called an
operator net where the directed set A is a nonempty set together with a reflexive and transitive

binary relation with the additional property that every pair of elements has an upper bound.

In the following A always represents a directed set.

Definition 2 A nonempty subset A C L(X) is called a semigroup if

T,.SeA=>ToS eA (VT,S € A).

A semigroup A is called abelian if

ToS=8SoT (VT,S € A).



If a semigroup has an a unit and every element is invertible, the semigroup is a group. Gener-
ally operator semigroups are indexed by non-negative integers or non-negative reals and are

called one-parameter semigroups. Obviously, any one-parameter semigroup is abelian.
The following definition is about the norm-convergence of nets in Banach spaces.
Definition 3 Let X be a Banach space. A net (z;), in X converges to zo € X in the norm if for

every € > ( there exists Ay € A such that YA > Ao we get ||z — 20l| < €. We use for the conver-

gence in the norm lim)_,« ||z1 — 20l| = 0 or simply the following symbol ||-—|| lim—, 23 = Zo-
The following two definitions are about special conditions on semigroups.

Definition 4 A one-parameter semigroup T indexed by R is called strongly continuous if
liIr01||Ts+,x —Tx]|=0 (Vs >0, x € X).
—

Hereafter we use the notation 7 = (7}),e; where J = R, for a one-parameter semigroup in

the continuous-parameter case and (7"); | for the discrete semigroup, generated by a single

operator T.

Definition 5 If a continuous-parameter semigroup T~ satisfies Ty = I where I is the identity

operator in X, it is called it a Cy-semigroup.

The following definition is due to Eberlein [6], who firstly gave the definition under the name

a system of almost invariant integrals for semigroup 7 in 1949.

Definition 6 Ler 7 be a semigroup of (L(X), o). A uniformly bounded net C = (Cy) e« Of
operators in X is called T -ergodic net for the semigroup T if

o (El) C,xis in the closed convex hull of T (x) for every x € X and every A € A,

o (E2)limy ||Cy(I —T)x||=0forallxe XandallT € T

o (E3)limy || —T)Cyx|]|=0forallxe XandallT € T

We refer to [18] for basic examples of 7 -ergodic nets.

4



Example 7 Every uniformly bounded Abelian operator semigroup T admits a T -ergodic net.
Take A = coT where coT is the convex hull of T and A, = A. Define a partial order in A by
T > S if and only if there exists an R € A with T = RS. It follows from RS = SR that A is a

directed set and T is T ergodic net.

Proof: Firstly, we prove that A = co7 and A, = A is a directed set. Since the operator net is
abelian, reflexivity is obvious. If T > § and § > K then there exists R; such that T = RS
and there exists R, such that S = R, K. Therefore with R = R{R,, we obtain T = RK. Thus
by the definition of partial order we get T > K so transitivity holds. Finally given S and R are

in A, consider the operator 7 = RS . By commutativity 7 > S and 7 > R.

In the second step, we show A, = 1 € A is a 7 -ergodic net. (E1) is directly satisfied by
definition of A; = A. Consider A, and A,(T) = rl; ZZ;(I) T*. For large enough A the inequality

A, = A,(T) holds. So there exists R with Ay = RA,(T). As a consequence, we obtain

Ay — AT RA(T) — RALT)T
-T1m

n

= R

and limj . [|(A) — AaT)x]| = lim,—0 “R(I_,—zT”)x” = 0 by uniform boundedness of the semi-

group 7.

This clearly yields (E3) by commutativity. Accordingly (A,) is 7 -ergodic net.

|
Example 8 Let T\, T, -+ , Ty be commuting power bounded operators in X. Put A = N¢. S
is a semigroup generated by T1,T,,--- ,Ty4. For A = (Ay,--+ , Ag) we take
d A=l -l _
Ay = (nﬂv)—l Z Z T} ...TZI
v=1 i1=0  ig=0

Then A, is S-ergodic net.

2.2 Mean Ergodic Theorem

The mean ergodic theorem mentioned above deals with the convergence of averages which

bring along the orbits of elements of the space under a family of operators. In this section, we



characterize the strong convergence concept needed to define mean ergodicity of operator nets
and semigroups. In the meantime to understand mean ergodicity we need some definitions

about Cesaro averages of operators.

Definition 9 Let 7 be a one-parameter semigroup in L(X). We denote the Cesaro averages

(means) of T by
n—1
1
A=Al = = Z T (whenever T = (T™,20)
i
and

1 !
ﬂ?— = f Tsds (whenever T = (T{)r>0)
0

The integral above is taken with respect to the strong topology on L(X). A one-parameter

semigroup T in L(X) is called Cesaro bounded if

.
sup“ﬂt H < 00,
t
Then it is possible to mention about mean ergodicity of an operator semigroup.

Definition 10 A one-parameter semigroup T is called mean ergodic if the norm limit
limg—, 0 .?l; exists for all x € X. We call T mean ergodic whenever the semigroup T =

(T™)., is mean ergodic.

Any mean ergodic one-parameter semigroup is Cesaro bounded and satisfies the condition
lim; o0 Ht‘lT,x” = 0. The first is a consequence of the Uniform Boundedness Principle.
The statement is that let X and Y be Banach spaces and M c L(X,Y), then M is uniformly
bounded if and only if for each x € X the set {Tx : T € M} is a bounded subset of Y. The

second basically for single operator follows from the identity

n+1

1
A1 =-T"+A, (meN).
n

The important conditions for the mean ergodicity is firstly given by Eberlein in 1949 for 7 -
ergodic nets. In 1938, F. Riesz proved it for L, spaces and independently K. Yosida in 1938
and S. Kakutani in 1938 gave the proof for general Banach spaces. The next theorem is a

special case of results of Eberlein (cf. Krengel [18, Thm.1.1]), stated later in Theorem 14.



Theorem 11 (Mean Ergodic Theorem) Let T be a Cesaro bounded operator in a Banach
space X. Then for any x € X satisfying

lim [[n~'T,x| = 0

n—o00

and for any y € X, the following conditions are equivalent

(i) Ty =yandy € cofx, T,, T2x,---); where co{x, Ty, T?x,---} is the closed convex hull of

the sequence {T"x,n € N}

(i) y =lim, e Apx;

>ii) y=w —lim,_e Apx;

(iv) y is a weak cluster point of the sequence (A, x).

Our next purpose is to state a mean ergodic theorem for X, spaces given by Yosida for single
operator T in a Banach space X. Before Yosida theorem statement, we need the notations:

Xne(T) := {x € X:3lim .ﬂ,{x} N(T) =1 -T)X
n—oo
Clearly if T is Cesaro bounded, then X, is a closed linear subspace of X.

Theorem 12 (Yosida) Let T be a Cesaro bounded operator in a Banach space X which sat-
isfies 1im,—, Ht‘thx” =0 forall x € X. Then X (T) = Fix(T) ® N(T), and the operator
P : X(T) = X, which is defined by

Px := lim AL x (x € Xe(T))
n—oo
is a projection onto Fix(T) satisfying P=T oP = PoT.

Corollary 13 Let T be a Cesaro bounded operator in a Banach space X which satisfies

lim;_, Ht‘lT,x” =0forall x € X. Then T is mean ergodic if and only if X = Fix(T) ® N(T)

Theorem 14 (Eberlein(1949)) If 7 is a semigroup of continuous linear operators in a Ba-
nach space X and admits a T -ergodic net {A, : 1 € A} then for any x,y € X the following

conditions are equivalent:



(@) Ty=yforall T €T andy € coT (x);
(ll) y= hm/l A,UC,'
(i) y=w—limy A x;

(iv) y is a weak cluster point of {A x : 1 € A}.

2.3 Markov Operators

Chapter 4 is based on Markov operators so in this section we introduce Markov operators
on the Banach space L!. The theory of Markov operators is very rich. Many authors have
been interested in this subject for many years. In the next section, we investigate asymptotic
behavior of Markov operators. Therefore in the section, the concept of Markov operator and

some of its properties is studied.

Let (Q, %, 1) be a o—finite measure space, and let L' = LY(Q, 2, 1) be the space of all real
valued Lebesgue-integrable functions on (€, Z, i) equipped with the integral norm ||-|| := ||-||;.

By D = D(Q, %, u) we denote the set of all densities on Q, that is
D=(fel':f20,fl=1},

and denote L} := {f € L' : ||fll = If-ll}. A linear operator T : L' — L' is called a Markov
operator if T(D) C D.

Now we give some examples of Markov operators and Markov semigroups [31].

Example 15 Markov Operators
1.Frobenius-Perron operator. Let (X, X, m) be a o-finite measure space and let S be a trans-
formation of X. If a measure u describes the distribution of points in the space X, then the

measure v given by v(A) = u(S "' (A)) describes the distribution of points after S .

Assume that S is non-singular, that is, if m(A) = 0 then m(S “1A) = 0. If u is absolutely
continuous with respect to m, then v is also absolutely continuous. u is absolutely continuous
with respect to m, (u < m) means if W(E) = 0 for every E € X for which m(E) = 0. Therefore
V(E) = u(S~1(A)) = 0.



If f is the density of u and if g is the density of v then we define the operator Ps by Ps f = g.
This operator can be extended to a linear operator Ps : L' — L'. Hence we obtain a Markov

operator which is called the Frobenius-Perron operator for the transformation S .

2.Iterated function system. Let S|,---,S, be non-singular transformations of the space
X. Let Py,---, Py, be the Frobenius-Perron operators corresponding to the transformations
St1,-+,Su Let p1(x),---, pu(x) be non-negative measurable functions defined on X such
that py(x) + -+ + pp(x) = 1 for all x € X. Let x be a point in X. We choose a transformation

S ; with probability p;(x) and S ;(x) describes the position of x after the action of the system.

The evolution of densities of the distribution is described by the Markov operator

Pf = Zn: Pi(pif).
P

3. Integral operator. If k : X ® X — [0, 00) is a measurable function such that

f k(x,y)m(dx) =1
X

foreachy € X, then
P = [ Kxyfomy)

is a Markov operator.

Example 16 Markov Semigroups
1. Fokker-Planck equation. In the d-dimensional space R? the Fokker-Planck equation has
the form
d 2 d
ou 0°(a;j(x)u) d(bi(x)u)
o = 2 A0, - Z Fro u(x,0) = v(x).

i=1 !

We assume that the functions a;; and b; are sufficiently smooth and

d
> @i (0aid; 2 Al
ij=1
for some a > 0 and every 1 € R? and x € R?. The solution of this equation describes the

distribution of a diffusion process. This equation generates a Markov semigroup given by

P(t)v(x) = u(x, t), where v(x) = u(x,0).



2. Liowville equation. If we assume that a;; = 0 in above example, then we obtain the

Liouville equation

d
ou 0
— == ) —(bixu)
ot 1:21 0x;

As in the previous example, this equation generates a Markov semigroup given by P(t)v(x) =

u(x, t), where v(x) = u(x,0).

Markov operators have several properties that we will use in the following sections. First, if

f, g € L, then for any Markov operator T, we get

T f(x) > Tg(x) whenever f(x) > g(x) (D)
An operator T satisfying (1) is said to be monotonic. Thus Markov operators are monotonic.

Proposition 17 Let (Q, X, u) be a o—finite measure space and T be a Markov operator. Then,

for every f e LY,

@O (TH <TU™)

@) (TH <T()

(i) ITAI<TIfI;

) T A < AL

Markov operators satisfy the following inequalities, needed in Chapter 4. For the proofs, see

[22]. If any operator T satisfies it then it is called a contraction. Since Markov operator is a

contraction, it has the stability property of iterates. For any f € L!

Al =Nzl < |7 1]

and thus for any two different elements f;, f> € L' and f; # f>, we obtain

7" A =15 = |7 - P < |7 - Pl = I A - T |

Inequality simply states that during the process of iteration of two individual functions the

distance between them can decrease but never increase.
The support of the function g is the set of all x such that g(x) # O, that is,
supp g = {x: g(x) # 0}.

10



Proposition 18 ||7f|| = ||f|l if and only if T f* and T f~ have disjoint supports.

Having developed some of the more important elementary properties of Markov operators,
we can introduce a fixed point of 7" as in section 3.1. A function f satisfying 7f = f for a
Markov operator T is called a fixed element and if f is a density and fixed point then we call

it stationary density of 7. From Proposition 17, we can easily prove the following.

Proposition 19 IfTf = fthenTf* = ffand Tf™ = .

2.4 Lasota’s Criterion

In this section we introduce the concept of asymptotic stability for Markov operators, which is
the generalization of exactness for Frobenius-Perron operators. Then a lower-bound function
definition is introduced. Lastly, the relation between these two notions are shown and called

the Lasota’s criterion.
At first, we mention the exactness of Frobenius-Perron operator because the asymptotic sta-
bility is its generalization.
Definition 20 Let (Q, X, i) be a normalized measure space and S : X — X a measure pre-
serving transformation such that S (A) € X for each A € X. If

lim u(S"(A)) =1 for every A€ X, u(A) >0

n—oo
then S is exact.

The following theorem gives the relation between exactness of Frobenius-Perron operator and

its strong convergence.

Theorem 21 Let (Q, X, u) be normalized measure space, S : X — X a measure preserving
transformation and P the Frobenius-Perron operator corresponding to S. Then S is exact if

and only if (P"f) is strongly convergent to 1 for all f € D.

Since P is linear, convergence of (P"f) to 1 for every f € D is equivalent to the convergence

of (P"f)to (f,1) forevery f € L.

11



Theorem 22 S is exact if and only if lim,_« |P"f — (f,1)| = 0 for f € L.

For the proof of the preceding theorem, see [22].

The notion of exactness for Frobenius-Perron operators associated with a transformation is
generalized for Markov semigroups on arbitrary measure space. A normalized measure space

is not required.

Definition 23 Let © = (T))ea be a Markov semigroup in L'(Q, X, u1). It is called asymptoti-

cally stable whenever there exists a density u such that

lim ITof —ull =0 (Vf € D).

To state the Lasota criterion we need the definition of lower-bound function for Markov semi-
groups.
Definition 24 A function h € L' is called a lower-bound function for ® if

lim Ji(2 - Taf)+ll=0  (Vf € D).
We say that h is nontrivial if h # 0.
For a single operator, lower-bound function figuratively mean successive iterates of for every
density f by T are finally almost everywhere above h. Any nonpositive function of course
can be a lower-bound function but since f € D so T"f € D and all of them are positive, so

a negative lower-bound function is not interesting. Therefore a nontrivial function 4 > 0 is

taken.

Now we state the following theorem of A. Lasota and give its proof [11] accordingly to [12].

Theorem 25 Let ® = (T))icq be a (not necessarily continuous if J = R,) one-parameter

Markov semigroup in E := LY(Q, X, u). Then the following assertions are equivalent:
(i) O is asymptotically stable;

(ii) There is 0 # h € L. such that, for any density f € L' and for any t € J, there exists
fi € L}r with lim,,o ||fill = 0and T, f + f; = hforallt € J;

(iit) There exists a nontrivial lower-bound function for ©.
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Proof:

(i) = (ii): Let a density u € L! satisfy lim,_,, |7 f — ul| = O for any density f, then u is a

nontrivial lower-bound function for ®.

(i) © (ii): Let0 £ h e L}r be a nontrivial lower-bound function for ®. Then for any density

f, the condition (i) is satisfied with f; := (T, f — h)_ forall t € J.
(i) = ():

CaseI: Assume ® = (T"),, 1s discrete. Let0 # h € L}r be a nontrivial lower-bound function

for T and denote,

Ly:={f L' :Ifll = I/}
Since 4 is a nontrivial lower-bound function, we obtain

lim sup [|(AL = h).| < 1|l
n—o0

< 1 (VfeD)

and so T is mean ergodic. Then there exists T-invariant density, say u. Since L' = L(l) OR-u,

it suffices to show that
lim |77f| =0 (/f € L}). )
n—oo

Notice that (||T" f1]);, is a monotone sequence since T is a contraction. Hence

lim ||7" ||

n—oo

inf[|7"f]]  (vf e L.

(Al

\2

Now suppose that there exists f € L(l) with 2« := lim,— ||T" f]| > 0. Then because 4 is a

lower-bound function and || ;|| = ||f~|| = @ holds;

2ar

Jim [[77/]

= lim |[7"(f, - £

= lim |[(7"f, - ah), = (T"f- — ah),|

< Jim ([l f = aty | + [T 1 - ah.|)

= 2a(1 —lAl)
which is impossible. Consequently the condition (2) holds.
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Case II : Now assume that ® = (T}),»0 is a semigroup of Markov operators, which is not
necessarily continuous. We shall prove the implication (i) = (i) in this case. In this way,
we reproduce the elegant arguments in [10]. Take any 7y > O and define T = T;,. Then & is
a nontrivial lower-bound function for (7")> . The first part of the proof implies that there

exists a unique 7'-invariant density u such that
lim7T"'f=u (VfeD)

n—0oo

Having shown that T;u = u for t € kto,,, we now demonstrate that T;u = u for all t € R,.

Pick ' > 0, set f* = T/u, and note that
u=T"u=Tyu.

Therefore

”T,’u - u“ lim ”Tt'u - u“

n—o0o
= lim [[7/T0 o
= lim ||To, (T{u) ~ u|
= lim ||T"(T}u) - ul|
n—oo
= lim ||T"f - u”
n—oo

0

Since ¢’ is arbitrary, we have that u is T-invariant.
Finally to show that ® is asymptotically stable. Take a density f. Then
t = Tof —ull =Tt f — Tl

is anon-increasing function. Take a subsequence #, := nfy. It is known that lim,,_, ||Tt,,f - u|| =

0, then lim;— ||T:f — ul| = 0.

2.5 An extension of Sine’s counterexample

In this section, we generalize Sine’s counterexample of a positive contraction in a C(K)-space

which is mean ergodic but its square is not [36]. For this purpose, we need some basic
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definition as lemmata which are important not only for stating the mean ergodic theorem but

also for other discussions throughout the thesis.
Theorem 26 S is mean ergodic if S™ is mean ergodic for some m € N

The converse is true for positive operators in ideally ordered Banach spaces where any Ba-
nach space is ideally ordered Banach space if X is strongly normal and all order intervals
in X are weakly compact. However, the converse is not true in general, even for positive
contractions. The first example of such an operator is due to R. Sine, who had constructed a
positive isometry T in a C(K)-space, such that T is mean ergodic, but 72 is not. Note that, if
we omit the positivity assumption on the operator, such an example can be constructed much

more easily even in C[0, 1].

We extend Sine’s construction and present a positive mean ergodic isometry in a C(K)-space,
such that its g-th power is not mean ergodic for an arbitrary fixed ¢ € N, ¢ # 1. Consider the

operator T' € L(£*(Z)) generated by the left shift transformation:

T((an)nez) = (Ans1)nez -

Then T is a positive invertible isometry in £°(Z). Let 1 < p € N be a prime. Define a bilateral

sequence ¢p = (cP),ez by the formula

0 if n=0
» |1 if pP<n<p™! and n=m+kp
“ 0 if p"<n<p™! and n#£m+kp
c’, if n<0

Let C}, be the closed subalgebra of £*(Z) generated by the sequences T°(¢p) for all s € Z and
by the constant sequence (1),cz. Obviously, Cp is a Banach lattice algebra and 77 is a positive
invertible isometry on C), for all g € Z. A routine computation shows that 77 is mean ergodic
onCpifandonlyif g # p-rforallreZ,r # 0.

Let A = {p1, ..., p;} be a finite set of primes. Take the direct sum C = EB{:lej of Banach
lattice algebras Cp, (here we assume that they do not possess common elements, otherwise
we replace them by isometrically isomorphic copies). Since a finite direct sum £*°®. .. &L is
isometrically isomorphic to *°, we may consider C as a Banach lattice subalgebra of £(Z).

Define R € L(C) as follows:
R((x1,...,x7) = (T(x1),...,T(xj)) (x1 €Cpy,...,x; €Cp)
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Obviously, an operator R’ in the Banach lattice algebra C is mean ergodic if and only if p; is
not a divisor of [ for alli = 1, ..., j.

Note that the Banach lattice algebra C constructed above is commutative and possesses a
strong unit. Therefore, by Gelfand’s theorem, C can be identified with C(K), where K is a
Hausdorff compact space. Moreover, K is an appropriate quotient space of the Cech — Stone
compactification S(Z) of integers. Note that K can be obtained from S(Z) by identification of
points which cannot be distinguished by elements of C ¢ C(8(Z)). The main disadvantage of
the construction above is that it cannot be extended to an infinite set of primes. If we do this
by defining in a similar way an algebra G and an operator R € £(G) for an infinite set A of
primes, the operator R is no longer mean ergodic.

However, it is still possible to construct, in a commutative Banach lattice algebra without a
strong unit, a positive mean ergodic operator U such that all nontrivial powers U9 are not
mean ergodic. For this purpose, we take for every prime p an operator 7 on Cp such that 7" is
mean ergodic, but 77 is not. Denote by A the set of all primes p > 1. Consider the cy-direct
sum of the set (Cp)pea of Banach lattice algebras

e=PHc,.
peA

Then G is a commutative Banach lattice algebra without a strong unit. We define an operator
U in G setting Ulc, := T. Then U is mean ergodic, but, for any n # 0, £1, n has a prime
divisor p, say n = k - p. Hence U" is not mean ergodic for all n # 0, +1, since Ulgp = TkP is
not mean ergodic. Note that, in our construction, the operators U~ and U are mean ergodic.

The results of Section (2.5) was published in [14].
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CHAPTER 3

LR— NETS

This chapter is devoted to LR—nets which are the main theme of the thesis. First of all,
the definition of an LR-net and some elementary results are given. Then we discuss some

examples which are needed in the next chapters.

3.1 Elementary Results

For the following definition we prefer to call Lotz-Rébiger net, briefly LR-net. First of all,
it is introduced at the beginning of 80th by Heinrich Lotz under the name M-sequence and
published in 1984. The main aim of Lotz was to find a unified approach to various Tauberian
theorems for operators in Banach spaces. In 1993 Frank Rébiger introduced the following

notion and called it M —net.

Definition 27 A net ® = (T))en € L(X) is called a Lotz-Rdbiger net (= LR—net) if

LR1 : O is uniformly bounded;
LR2 :lim,_,e ||T/1 o (T, - I)x” = 0 for every u € A and for every x € X;

LR3 :limy_e ||(T,1 -I)o T,lx” = 0 for every u € A and for every x € X.

We may suppose that an LR—net contains the identity operator. In fact, for a given LR—net
® = (Ty), € A, denote by A the set A U Ao for g ¢ A and extend the partial order from
Ato A setting 4o < A for all 1 € A. Put T, := Ix. The family 0 = (Tl)AeK is an LR—net

containing the identity operator. We always suppose that an LR—net contains the identity
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operator because the only interesting questions concerning LR—nets are those of asymptotic

nature (e.g. whenever 4 — ©0).

The next definition indicates a fixed vector of an operator net ®.

Definition 28 Let © = (T)),ep be a net in a Banach space X. A vector x is called fixed under

O if Tyx = x for every T, € A. Denote by Fix(®) the set of all fixed vectors of ®.

It is easy to see that Fix(®) is a closed subspace in X.

The proof of the next proposition is straightforward. It says us that for proving a vector in X
is a fixed vector, it is enough to show that it is eventually fixed. This proposition can not be

extended to an arbitrary uniformly bounded operator nets.

Proposition 29 Let @ = (T))ea be an LR-net in X and x is any vector in X. Then x € Fix(®)
if and only if there exists A(x) € A satisfying T (x) = x for all 1 > A(x).

Proof: The necessity is obvious.

For sufficiency part, take an element x € X satisfying 7,(x) = x for all 4 > A(x). Let u be
an arbitrary element of A. Because of the condition (LR 3) and the continuity of (T, — I) we
obtain

0= /llim Ty—-DoTyx=({T,—-1) }im Tx.
By the assumption, the limit equality /llim Thx = x holds. Therefore T,x = x for arbitrary

u € A. Hence x € Fix(®).

Next definition will form the backbone of the thesis.

Definition 30 The net O is called strongly convergent if the norm limit lim,_,« T x exists for

each x € X.

The following elementary result explains the relationship between the strong convergence and
the fixed space of an LR-net. Note that Proposition 31 cannot be extended to an arbitrary uni-

formly bounded operator net. In Chapter 1, we mentioned the splitting theorem for operator
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semigroups under the name mean ergodicity of operator semigroups. The next theorem is the

splitting theorem for LR-nets. Originally the next theorem statement consists of the direct

sum of Fix(®) and span (e (I — T1)X, stated by Rébiger without proof in [30].

We state the following elementary fact.

Proposition 31 Let ® = (T)),ep be an LR-net in X. Then the set

Ju-10x

AeA

is a linear space. Thus we may replace span | Jjca(I — T)X with | s — TH))X.

Proof: Letx=(—-T,)uandy = (I—-T,,)vbein | Jcp(l —T1)X. Since for every u € A and
for each x € X, lim, 00 H(I ~Ty)o T,{X” = 0 by (LR 2), we obtain

lim ([T, = lim |70 (7 = T ull = 0,

fim [Tl = lim T30 (1 = Tyl = 0.

Therefore /11im T)(x+y)=0and x +y € UjeaI — T))X. The same argument is true for

arbitrary x,y € | Jea(I — T2)X. Consequently, | ea (I — T2)X is a linear subspace of X .

Theorem 32 Let ® = (T)),en be an LR-net in X. Then O is strongly convergent if and only if

X =Fix@e| Ju-Tyx. (1)
AeA

Moreover, in this case, the strong limit P of © is a projection onto Fix(0®).

Proof: For the first implication, assume X = Fix(®) & [ Jca({ — T1)X. It is enough to prove
that the norm limit exists for all x € | Jca(I — T1)X, because T x = x for all x € Fix(®). For
fixedu € A and x € (I — T,)X, there exists some v € X such that x = (/ = T,,)v. The norm

convergence of the net (T,x),en is provided by (LR 2)
lim [T = Tim 720 -Tx||=0
So for every x € (Jea(I — T1)X the norm limit of the net (T1x),ex is equal to zero.
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For the other implication, assume @ is strongly convergent. Hence the strong limit P of © is

a continuous operator. Consider any point x € X we have
T,(Px)—Px=(T,-1) }im Tix = }im (Ty—=DoTx=0

for any u € A because of the condition (LR 3). Hence T,,Px = Px, Yu € A and Px € Fix(0)
Moreover P>x = P(Px) = Px and by arbitrariness of x, P is the continuous projection onto
Fix(®). Henceforth X = P(X) & ker P where P(X) = Fix(®). The last step of the proof is
showing that | J,co(I — T)X = ker P ...

Let x be an arbitrary element of | J oo (I — T)X. By (LR2), lim)_,eo Thx = limy e Ty o (I —
T,)x = 0so x € ker P. For the other inclusion assume x € ker P then we have lim,_,. Thx =

Px=0and x = limse(l - T)x € Uenl — TOX

3.2 Examples of LR—nets

3.2.1 Single operators

Example 33 (Lotz) Let T € L(X) be a contraction (i.e. ||T|| < 1). Then the sequence (ﬂ,{);ﬁ

n—1
of Cesaro means AL := }1 > Tk of the operator T is an LR—net.
k=0

Proof. Consider

ln—l
A o (T - I)x ;§T’<O(T—1)x

1 n—1 n—1

n k=0 k=0
1

= —(I"+T" '+ . T—T" "+ +T+D)x
n

1
—(T" - Dx
n
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Since T is a contraction the limit value

T"x -
fim |7 o (7 — 1| = fim 12X
n—oo n—oo n
Tﬂ
I )
n—oo n n
T n
< lim (—” | ||x||+M)
n—oo n n
=0

Now for any s > n

AL o (T - Dx

1 n—1
- Z T o (T° = Dx
n k=0

1 n—1 n—1

- (Z ThSx - Z Tkx]
n k=0 k=0

1
—(T T2 TS (T T+ D)x
n

1
—(T T (T e D)
n

Since T is a contraction the limit value of AL o (T* — I)x in norm is zero as n goes to infinity.

Then,

1m—l
AL o (AR -Dx = Apo(= > TF=Dx
m
k=0
1m—l m—1
_ T _ L k_ k
= (ﬂno(m;T gl)x]

1 m—1
_ T o k gk
- (ﬂn ()T =1 >>x}

k=0
1 m—1
= — ) AT - Dx
m k=0

Since above is true for every k, AT (T* — I) converges to zero, sum of these terms goes to

zero. Therefore the LR-net definition conditions are satisfied and A! net is an LR-net.

Example 34 IfT € L(X) is an operator in X with uniformly bounded Cesaro averages ﬂ,f =

1 n—1
- Z T*, neNandif n 'T" — 0 strongly, then (ﬂ,{);’f_ | is an LR-net.
n =

k=0
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n

Proof. Consider the proof of Example 33, ﬂ,f o(T —Dhx = rll(T” — Dx. Since % converges

0 strongly, AL o (T — I)x converges to zero as n — co. Now, for any s > n, we know that

ﬂ,{ o(T*-Dx = ,%(T””‘1 +---T"—(T°' 4.+ I))x. Again since %ﬂ converges 0 strongly

and (T°7' +--- + Dxis an any element of X and n goes to oo, ﬂ,f o (T* — I)x converges to

zero as n — oo. Then from equation ﬂ; ) (ﬂ; - Dx = nlimz‘: ﬂ,Tl(Tk — Dx and for every
k=0

k, AL(T* - I) converges to zero, sum of these terms goes to zero. Therefore the LR-net

definition conditions are satisfied and (ﬂ;)n is an LR-net.

3.2.2 Operator semigroups

Example 35 (Lotz) Let ® = (T(1));~0 be a strongly continuous one-parameter semigroup of
operators in X. Let C; := 1! fot T(s)ds t > 0, be the Cesaro means of ®, where the integral
(if it exists) is defined strongly. If there exists a > 0 such that (Cy)o<i<q IS uniformly bounded,
then (I — Cy)o<i<q is an LR-net (for t — 0). If there exists b > 0 such that (C;);p is uniformly

bounded and t~'T(t) tends strongly to zero as t — oo, then (Cy);sp is an LR-net for t — .

Example 36 Let G C L(X) be a uniformly bounded Abelian operator semigroup. Then G is
a directed set with respect to the natural partial order < defined by S < T if there exists an

ReGwithT =RoS.

If the operator net (IT)reg,<), where Tt := T for all T € G, converges strongly as T — oo,

then (Tr)re(g <) is an LR-net.

In the case, when the strong limit satisfies the condition

Iim SoT =S8
Te(G,<)

forevery § € G, the net (I — T1)reg.<), where Tt :=T forall T € G, is an LR-net.

3.2.3 9 -ergodic nets

Example 37 Every 7 -ergodic net for a given operator semigroup 7 C L(X) is an LR-net.
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Proof.

n n
Cax = co(T x) = {Z ATjx: A€ R, Tje Tand ) A;= 1}.
j=1 j=1

n
For some fix 19, Cu,x = limy Ky x where Ky x = Z /l;-zj.
j=1
Since 7 —ergodic net is uniformly bounded, then the first condition of LR—net is directly

satisfied. Then

[CA(C = Dx|| = ||Ca(Cu = Dx+ CalI = T)x = Ca(I = T)|
< ||Ca(C =T+ T =T)xf| +ICaI = Tl
< leau - 1|+ 5
< Il =7l + 5

Since C,, is in the closed convex hull of T;

€

< +l<e
2[ICalllIxl 2

Therefore the second condition of LR—net is satisfied.

[(C—DCax|| = |[(Cu—DCiax+ T - T)Cox — (I - T)Cax||

IA

|(C=T+1-T)Cox|| + I = THC x|

IA

€ = T)Cax]| + g

IA

ICAI|Cye = T Il +§

Again Cy, is in the closed convex hull of T

€

< +l<e
20ICallllxl 2

and the third condition is satisfied. Hence every 7 —ergodic net is an LR—net.

3.2.4 Pseudoresolvents

Example 38 (Rébiger) Let A be a nonempty subset of C and let (Ry) en C L(X) be a pseu-
doresolvent,( i.e. satisfies the Hilbert identity Ry — R, = (u— AR o R, for all A, € A). Then
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(ARY)xen is called Abel means relative to (Ry)en. Let ay be a net in A such that (@ R,,) is

uniformly bounded.
(a) If}im ay =a € Cthen () — a)Ry,) e is an LR-net.

(b) If/llim laa| = oo then (I — ARy )aen is an LR-net.

Proof.
Since (@ R,,) is equi-continuous, (I — @ R,,) is uniformly bounded. Consider
- a’ﬂRaﬂ)(l - - a',uRaH))x

= (I —aiRa)auRo, x

= aﬂR%x — a,lozﬂRaAR%x

a’)a’#
= @uRo,x - (Ray — Roy)x
a) —qy
a o a,a
= Ry, x - —”Raﬂx+ K R, x
“ ) — ay a—a, "

If the limit is taken, it is enough to check the limit value as A goes to co.

1M (7 = @aRe (I = (I = @uRa, )

. a,a )
= lim @uRe, x — K Ry x + K Ry, x
A—00 @) —qy @) —ay
. (P18 . @,y
= auR,,x— lim £ Ry, x + lim £ R, x
o dsoay —ay sy —ay
. q(agRe,x) @)
= Ry, x - /111m o }nn ﬂ—% X
a) — — N —
R )
. a’y(a'/lR(ux)
= - lim ————
A-o0 @y — @y

=0

Because @, Ry, is uniformly bounded and /llim |aa| = oo. Therefore (I — a,R,,) is an LR-net.

The proof of the first part is the same.
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3.2.5 Projections

Example 39 (Lotz) Let (QQ,%,u) be a probability space, let 1 < p < oo, and let X =

LP(Q, %, ). Let (£,), | be an increasing sequence of c—subalgebras of X. For every f € X,

let C,f € X be the conditional expectation of f with respect to X,.

(I = Cy);2, is an commutative LR—net.

Then the sequence

Proof. For any (£,)"> | o—subalgebra (X,) of X, conditional expectation is a contractive pro-

jection from LP(Q, Z, i) to LP(Q, X, u). Since X is a probability space, (I — C},), is uniformly

bounded. The condition LR?2 is satisfied because conditional expectation has properties such

that assume X, and X, is an o—subalgebras of Z, then the relation between conditional ex-

pectation of subalgebras is C,, o C;, = Crningn,m)- SO

I=-CH)UI-U=-Cp)x =

Since (Zn)fl":1 is an increasing sequence and consider the strong limit, then for n > m,

I-=C)I-U=-Cp)x =

(= C)Ci)x
(Cn = CCr)x

(Cn — Cmin(n,m))x

(Cn — Cmin(n,m)))C
(Chn — Cmin(n,m))x

Cn=Cux=0

3.1
(3.2)

3.3)

(3.4)
(3.5)

3.6)

Hence LR?2 and because of the commutativity of conditional expectation, LR3 are satisfied.

Example 40 Let X be a Banach space and let (Py),’ , € L(X) be a uniformly bounded se-

quence of projections with PPy, = Pwin(mm). Then the sequence (I — Py)}> | is an LR—net.

Proof of Example 40 is the same like Example 39.
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3.2.6 Ordinal numbers

Example 41 Let {>(k) be the standard Hilbert space (see [5]), where k is a limit ordinal
(£%(k) is separable if and only if k < w). The vectors e,(j) = 0.,j » for v < k, form a complete
orthonormal basis for €*(k). Let A be the set of all finite subsets (including the empty set)
of k with a natural ordering 11 < A if and only if 11 C Ap. Given 1 = {&1,---,&) € A
define T to be the orthogonal projection on linfez,, - , ez, }*". Obviously T, form an (LR)
net. We notice that for each n € £2(x) we have 1im)_e ITanll, = 0. Moreover, given n
there exists an increasing sequence 11 < Ay < --- (depending on n) such that the ordinary
limit lim,,_,q ||T/1nH2 = 0. However, if k is uncountable then there exists no subsequence
A1 < Ay < -+ which is universally good for all n € €*(x). Clearly the net under consideration
may be uplifted to the Banach lattice C(X) of all (real valued) continuous functions, where
X stands for the unit (closed) ball of €*(k) endowed with *weak=weak topology. Namely,
define T f(n) = f(T ). It follows that lim,_,. T1f(n) = f(0) pointwise (a close look on the
structure of weakly continuous functions gives that the convergence lim o, Taf = f(0)1 is

uniform on X i.e. in the sup norm).

Proof. An ordinal number is defined as the order type of a well-ordered set. The motivation
is to define an ordinal number as the set of all ordinals less than itself. Any nonzero ordinal
has the minimum element zero. It may or may not have a maximum element. If an ordinal
number @, then it is the next ordinal after « is called successor ordinal, namely the successor
of @ written @ + 1. A nonzero ordinal which is not a successor is called a limit ordinal.
Another important definition about ordinal number is the following. If « is a limit ordinal
and X is a set, an a-index sequence of elements of X is a function from @ to X. This notion
is a generalization of a sequence. An ordinary sequence is the case @ = w. Now, if X is
a topological space, we say that an a-indexed elements of X converges to a limit x when it
converges as a net. That is to say, for every neighbourhood U of x, there exists an ordinal
B < a such that x, € U for all « > 8. Ordinary-indexed sequences are more powerful than

ordinary sequences to determine limits in topology.

Other background for such example is a definition of Hilbert space for arbitrary set. Let I be
any set. {>(I) to be the set of all functions x : I — T such that x(i) # O for at most a countable
number of i and ||x||2 = Z |x(i)|2 < co. Then ¢2(I) is a Hilbert space with respect to inner

iel
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product (x,y) = Yer x(i)ﬁ. Moreover the vectors ¢,(j) = 6, , for ¢ < k, form a complete

orthonormal basis (Conway basis) for (k).

Let A be the set of all finite subsets (including the empty set) of « with a natural ordering
A1 < Ay if and only if 4; € Ap. For A = {£1,---,&,} € A define T, to be the orthogonal
projection on linfez,, - - - , ez, }*. If A is large enough and < A, we obtain linfe,,, - - , ey} C
linfey,,- - ey, )", additionally T, o (I - T,)x = T,y where y is an element of linfe,,,- - - , ey, }.
Finally, we obtain ||T,;y|| = O for enough large A. Therefore (LR2) condition is satisfied. For
the last condition of LR-nets, (I — T,,) o Tyx = (I — T,,)y where y € linfe,,, -+ ,ey,}*". Since
u= A, linley,, - ,e,,} Clinley,, - ey}, we obtain (I — T,)y = 0. Hence we obtain (T) is

an LR-net on X.

Example 42 Let us consider the order interval X = {£ : 0 < & < wy}, where w is the first
uncountable ordinal. Clearly (cf. [16]) X equipped with the topology generated by the basis
{(t1,2] : 0 2 41 2 1o <X wy}is a compact Hausdorff space. As usual X = C(X) denotes the
Banach space of all functions on X with sup norm. Let us consider again A to be the family

of all finite (nonempty) subsets of [0, w) = N and define

(o T m 2jer S(e+ ) if ¢ is not a limit ordinal
/l =
f() if ¢ is a limit ordinal.

Clearly T, are positive linear contractions on C(X), ToI = 1 and form an (LR) net. For each
f € X we have limy_o Tof = f exists in the sup norm and for non limit ordinals f(1) = f(&,),

where &, = min{¢ > ¢ : &is a limit ordinal}. Modifying; we introduce

1
@) Saf© = s Z;fa -
Jje

(if t = n, + k, where k, € N, n, is a limit ordinal supporting ¢ from below and k, < j then we
sett— j =mn,). Clearly, lim . S f(t) = J_’(L) = f(n,) exists pointwise, but the limit function

is not continuous in general.
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3.2.7 Heat Equations

Example 43 (Emelyanov) Let (H,)>0 be a Co-semigroup of kernel operators acting on the
space L'(R) as follows:

(H,f)[x] = (4r)~'12 f exp[

-0

_ _ 2
Ty, (dxe Xop e Ry,

These operators deliver the solution u(t, x) = (H,f)[x] of the heat equation on the real line

% = % with the initial condition u(0, x) = f(x). Then (H,);>0 is an LR-net.

Proof.

This semigroup elements are Markov operator and completely mixing. So more generally we
should prove that any one-parameter semigroup of completely mixing Markov operators on

L!'-space (cf. [22]) is an LR-net.

Let us remind definition of completely mixing for semigroups.

Definition 44 Let (T)),»0 be a one-parameter semigroup on L'-space. It is called completely

mixing if lim, e, |T,xl = O for all f € L),

Consider the (LR ?2) condition. lim _,q, ||T 1o =Tyf || = limy, ||Ta2z]] = O because (I —
T)f=z¢€ L(l). Therefore (LR 2) condition is satisfied. Since T is a Markov operator and O is

completely mixing, condition (LR 3) is satisfied directly.

3.2.8 Approximate Identities

Example 45 (Emelyanov) Let A = (A,e,||-||) be a Banach algebra. We embed A to L(A)

isometrically as follows;

m(a)(x) :=aex (Vxe€A)

Then for any approximate identity (ey)ea in A, the operator net (I — n(e)))en € L(A) is a

LR-net.
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Proof. An approximate identity in a Banach algebra A is a net (e;),ca such that for every
element a € A the net (a ® ¢3),ca and (e ® a) cpa have limit a. Therefore, we obtain the

following conditions.

Jim [|7 = ey o (= (= rtea]| = fim ||t = w(en) o m(e,)a
= lim ||~ me) o ey 0 )
= lim e ea-eive,0a

= ”euoa—eﬂoa”:()

and

Jim [l = @ = wtey o (= mtewna]| = lim [lx(e,) o (1 = (el
= lim [[r(e) o (@~ ex o)
= lim e 0a-e,ve v a

= ||e#oa—e,,oa||=0

Additionally, since A is a Banach algebra ||7|| < 1, the net is uniformly bounded. Therefore

it is an LR-net.
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CHAPTER 4

CONVERGENCE OF LR-NETS

4.1 Extension of Eberlein’s theorem to LR-net

4.1.1 Theorem

A lot of results about concrete LR-nets belongs to the classical ergodic theory. However,
only very few facts about general LR-nets, like Proposition 29 and Theorem 32, are known.
For instance, Theorem 47 below is well known more than sixty years for LR-nets of Cesaro
averages as the Mean Ergodic Theorem, and for 7 -ergodic nets as the Eberlein Theorem.
Theorem 47 had been proved for M-sequences by Lotz in [27, Thm. 3]. The general form of
Theorem 47 had been stated, without a proof, by Rébiger in [30, Prop. 2.3]. In this section,
we present a complete proof (see [13]). We remind the following theorem needed as a tool to

prove the Eberlein Theorem for LR-nets.

Theorem 46 (Mazur) Let X be a Banach space and let A C X. Then the norm closure of A

coincides with its weak closure.

Theorem 47 (Ribiger) Let ® = (T)),ep be an LR-net in X. Then the following assertions

are equivalent:

(i) O is strongly convergent.

(ii) The net (T yx) ea has a weak cluster point for every x € X.
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Proof: The proof of the first implication is straightforward. For the converse, let x € X be an

arbitrary element and y be a weak cluster point of the net (73x) ea. By the Mazur theorem,

Y € co(T1x) en - (D

To begin with, we need to show that y € Fix(®). Since y is a weak cluster point of the LR-net

(T ) e for the point x, for given €, (T1x)ea satisfies the following

KTax, h) =<y, )| <

W m

By using the condition (LR2), we obtain for fix 4 € A and € > 0 there exists { € A satisfying

the following three formulas:

KTy, by = (T, 0 Ty x, )| < § )
KT, 0 Ty x,hYy — (Ty x, )| < g 3)
KTy x, by — (y, )| < § )

Consequently, the summation of (2), (3), (4) we get;

KTax, h) =y, bl

KTy, hy =Ty o Ty x, ) + Ty 0 Ty x, by = (T¢ x, h) + (T x,h)y = <y, bl

IA

KTy, hy =Ty o Ty x, )| + KTy o Ty x, hy =T x, byl

+

KT¢x,h)y =y, )l < €

As aresult y € Fix(®).

Secondly, we prove that the net (7,x),ca converges to y in the norm topology. On account of
the uniform boundedness of LR-nets, the supremum M := sup ., ||71x| is finite. Given € > O,

there exists an S € co(7'1)ea satisfying
lly—Sxll <e. (%)
By (LR 2), there exists Ay € A such that

IThoSx—Tixl[<e (VA2 Ay). (6)
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Combining of these conditions with y € Fix(®), we have

ly=Tuxll = lly—=TyroSx+TyoS x—Tyxl|
< Ty =S ol +1TyoS x— Tl
< Me+e (VA= Ay).

Since x € X and € > 0 were chosen arbitrary, the formula ||y — Tx|| < € implies that the net ®

converges strongly

4.1.2 Application to attractors

The following definition is needed for more application of the convergence theorem. The
notion of attractor or constrictor was invented for a one-parameter discrete Markov semigroup
by A. Lasota, T. Y. Li and J. A. Yorke. Later, for an abelian linear operator semigroup on a

Banach space, many authors investigated the notion of attractors (see [12, 22]).

Definition 48 Let ® = (T')) e be an operator net on a Banach space X. A subset A is called
an attractor for O if

/llim diSt”.”(T/lx, A)=0 (Vxe By).

where By is the closed unit ball of X. The family of all attractors of ® is denoted by Att(0®).
The first application of attractor is the following proposition.
Proposition 49 Every LR-net possessing a weakly compact attractor is strongly convergent.

Proof: Let A be an weakly compact attractor for an LR-net ®. Given an element x € X and a

[Se]

sequence (4,);” , in A that converges to co. Take a,, € A for any 4, such that ||a A, — T,lnx“ -

0. Since A is weakly compact, the sequence (a,,) has a weakly convergent subsequence (a,,, ).

(o)

Then the subsequence (T, x),._, of (T4,x), is weakly convergent to the same limit.
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Theorem 50 (Emel’yanov) Every LR-net containing a weakly compact operator is strongly

convergent.

Proof:

Let ® = (T1)aea be an LR-net on a Banach space X and let T, be a weakly compact. Take

X € By because of (LR 3) and uniform boundedness of LR-net, ie, T x € M By for all 1 we get

lim disty (T, T2, (MBx)) = 0.

Since the norm-closure of T,(M By) is a weakly compact and /llim disty.(Tax, Th,(MBx)) =0

then T,(M By) is weakly compact attractor of @. By Proposition 49 @ is strongly convergent.

4.2 Extension of Sine’s theorem to LR-nets

In this section, we present an extension of Sine’s ergodic theorem to LR-nets. The theorem
was discovered by R. Sine [35] in the special case when an LR-net is a net of Cesaro averages
of a single operator (cf. Krengel’s book [18, Thm. 2.1.4]). It had been extended to arbitrary
7 -ergodic nets, by J.J. Koliha, R. Nagel, and R. Sato (cf. [18, Thm. 2.1.9]). For “small”
LR-net (=M-sequence) it is due to H.P. Lotz [27, Thm. 3].

Theorem 51 An LR-net ® = (T)),en in X is strongly convergent if and only if its fixed space
Fix(®) separates the fixed space Fix(®") of the adjoint operator net ©* = (T))en in X*.

Proof: Assume that Fix(®) separates Fix(®*). In view of Theorem 32, to show the strong
convergence of 0, it suffices to prove (1). If (1) is failed then, by the Hahn — Banach theorem,
there exists an 2 € X*, h # 0, with (x, h) = 0 for all

xeFix@) o | Ju-TpxX.
AeN

Show that & € Fix(®*). Since

G-T) e JU-ToX (dyeX Vuen),
AeA
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we have

Oy =Ty, by = 3, T,hy =0 (Vye X, Yueh). (7

It follows from (7) that T;h = h for all u € A and therefore h € Fix(®*). Thus, /& is a nonzero

fixed point of ®* such that (x, &) = 0 for all x € Fix(®). This contradicts the assumption.

Assume the net ® converges strongly, and denote its limit in the strong operator topology by
P. Take an h € Fix(®*), h # 0. In view of i # 0, there exists an x € X with {(x,h) # 0.
Consequently

(Px,h) = /llim (Trx,h) = /llim (x,Tyhy =<(x,hy #0. ®)

Since Px € Fix(®), the formula (8) shows that Fix(®) separates Fix(®*).
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CHAPTER 5

LR-NETS OF MARKOV OPERATORS IN L!-SPACES

In this chapter, we investigate LR-nets of Markov operators in L!-spaces. In the first section,
we give the conditions for strong convergence of LR-nets of Markov operators. Then the

asymptotic stability and Lasota criteria are discussed.

5.1 The main result

The main goal of the section is to study the strong convergence of LR-net of Markov operator
in L'-spaces. The result has first given by Emelyanov and Wolff [11] for single Markov
operator T on L! space. Then Alpay, Binhadjah, Emelyanov and Ercan [2] generalized the

result for positive power bounded operators in KB-spaces.

The following theorems are necessary for the proof of the Theorem 54 in this section. The

first theorem present property of positive projections defined on Banach lattices.

Theorem 52 [32, Prop Il1,11.5] Let P be a positive projection in L(E) where E is any Banach
lattice. The range P(E) is a Riesz space under the order induced by E and a Banach lattice
under a norm equivalent to the norm induced by E. If P is strictly positive, then P(E) is a

Riesz subspace of E.

Therefore Fix(®) is a Banach lattice under a norm equivalent to the norm induced by E := L.
Additionally, by Kakutani theorem which is the statement that a Banach lattice is an AL-space
if and only if it is Riesz isomorphic to L!(u). Because of the additivity of the norm on Fix(®),

it is itself an L'-space.
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Moreover the following theorem gives a condition under which an Archimedean Riesz space

is finite dimensional [1].

Theorem 53 (Judin) If every subset of pairwise disjoint elements in an Archimedean Riesz

space E is finite then E is Riesz isomorphic to some R".

In the mean time, we can state our main theorem in this chapter. Note that the preceding of
the following theorem [11, Thm 1] is generalized in [2] to Cesaro averages of a positive power

bounded operator in arbitrary K B-space (see [2, Thm 1, Thm 2]).
Theorem 54 Let © = (T)en be a LR-net of Markov operators in E := L' (Q, X, i1). Then the
following assertions are equivalent:

(i) there exist a function g € L and a real , 0 < n < 1, such that

<n (VfeD) )]

Tim ||(7af - 9+
(ii) the net O is strongly convergent and dim Fix(®) < co.

Proof: By the remark after the definition of LR-nets, we may assume that the Markov LR-net

O contains the identity operator.

(ii)=(i): For the first assertion, we show that ® converges strongly in the first step. By
Theorem 51, it is enough to check that Fix(®) separates Fix(®*) , more precisely for every

0 # ¢ € Fix(@"), there exists a vector 0 # w € Fix(®) which satisfies (¢, w) # 0.

Let0 # ¢ € E* = L¥(Q,X, ), Ty = ¢ for all 1 € A. We may assume ||| = [yl = 1.
Take some f € E which satisfies ||f]| = 1 and (Y, f) = 1 — € for € := (1 — n)/3. We have

A =1/l = 1 and
L2 (WL ID 2 W 1f 2 e /)2 1 - €

Consequently

W) = Qe 1f = WL 220 ) -1 =1-2e

Let f” € E** be a w*-cluster point of the net (7'1(| f])).ea. This cluster point exists because of

Banach-Alaoglu Theorem. Then (T;|f], x) = (", x), (I =Ty o Talfl,x) = (I =T, f", x)
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and by (LR 3), ((I-T,)oTalfl, x) — 0. Therefore f” satisfies T, f"” = f”’ for arbitrary u € A.

By assumption, we obtain

Ali_>_nolodist(Ta(|f D.10,g]) <7

and order interval [0, g] is weakly* compact in E. Hence
f" €10,g] +nBg~ C E +nBg,

where Bg~ denotes the unit ball of E**. Since the dual to any normed lattice is Dedekind
complete, any band in a Dedekind complete vector lattice is a projection band and any AL-
space is KB-space, E is a projection band in £** (see [1, Thm. 14.12]). Denote by P the band
projection P : E** — E. Then (I — P)f”" € nBg+, and

W, Pf") = s, PI7) = (Y-, Pf7) =
') =T =P f" ) = Y-, Py 2

Sy =n=W.lfl-n>1-2e-n=€>0. (@)

It follows from (2) that Pf” # 0. Since f”’ is a w*-cluster point of the net (T1(f])1en>

Pf” > 0. Forany £,u € A, we have
TeoPf' =T;0PoT, f'>TyoPoT, 0P f' =
TioPoT,oPf  =TioT,0Pf".
In particular, for T; = Ir, we obtain
Pf">T,oPf" (YueA). 3)
Since T}, is a Markov operator and P f”* > 0, it follows from (3) that
Tu(Pf")=Pf" (Yueh). 4)

Clearly (¥, Pf"") > 0, therefore there exists a vector w € Fix(®), namely w = Pf”’, which

satisfies (¢, w) # 0. By Theorem 51, the net ® converges strongly.

The space Fix(®) is an L'-space as the range of a Markov projection. By the condition (1),

the inequality

16 = @)+l = Tim |[(Tay =9+ <n (4 € D Fix@))
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holds. Since ||x]| = ||(x — z)+ | + llx A z|| for all x,z € L!, we obtain
IyAagll=1-n>0 (¥y e DnNFix(0)).

Hence there exist at most finitely many pairwise disjoint densities in Fix(®). Thus dim Fix(0) <

[oo

(i)=(i): If dimFix(®) < oo there exists a family of pairwise disjoint densities uy,uz,...,up
such that

Fix(®) = span{uy, ua, ..., up} .

Denote g := uy +up +- -+ +u, . Take a density f, then Pf := }im T,f is a linear combination
—00
of uy,uy,...,up, since Pf € Fix(®). In view of pairwise disjointness of densities uy,uz,...,up ,

we obtain
P P
Pf = Zaiui < Zui =g.
i=1 i=1

Thus

Tim [[(Taf - g =0 (VfeD),

A—00

=||cpr - o+

which completes the proof.

5.2 Asymptotic stability of Markov nets

The section is reserved for asymptotic stability in terms of lower bounds. The first theorem is
well known as Lasota’s lower bound criterion of asymptotic stability of Markov semigroups.
In addition we discuss a theorem of Komornik and Lasota [19] for LR-nets. The following

definitions are motivated by the terminology used in the Lasota-Mackey [22].

Definition 55 Let ©® = (T))ea be a Markov net in L'(Q, 2, ). We call © is asymptotically

stable whenever there exists a density u such that

lim ITaf —ull =0 (Vf € D). &)
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Definition 56 A function h € L. is called a lower-bound function for ® if
lim fi(2 = T2f)ll=0  (Vf € D). (6)

We say that h is nontrivial if h # 0. Note that any lower-bound function has the norm at most

one.

The main result of this section is the following theorem which generalizes the main result of
the paper [11] on Cesaro averages of Markov semigroups (see results on Markov semigroups

[23, Thm. 2.], [20, Thm. 1.1.], [21, Cor. 1.4.]) to an arbitrary Markov LR-net.

Theorem 57 Let ® = (T1),en be an LR-net of Markov operators in E := LY(Q, 2, 1). Then

the following assertions are equivalent:

(i) O® is asymptotically stable.

(ii) There exists a nontrivial lower-bound function for ©.

Proof: (i) = (ii): Since O is asymptotically stable, there exists a density u satisfying

Alim IT1f —ull = 0 for every f € D. Obviously, u is a non-trivial lower-bound function for @.
(i) = (i): Let0 # h € E, be alower-bound function for ®. Then
lim [(Taf =Wl <n (Vf € D),

with 7 := 1 — ||A]]. In view of Theorem 54, the net ® converges strongly and dim Fix(®) :=
p < co. Theorem 51 implies that
E=Fix©)e| Ju-TyL'.
PEIN
The subspace Fix(®) of E is an L'-space as the range of a Markov projection, and hence it
possesses a linear basis {u,-}f: | Which consists of pairwise disjoint densities. Since T u; = u;
forall 1 € A,
1A = i) [l = lim Ji(7 = Tau)ll = 0.

Therefore

wi>h>0 (i=1,..p). 7

Since the family {ui}f:] consists of pairwise disjoint densities, the condition (7) ensures

dimFix(®) = 1.
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Now, E = R - u; @ span | o (I — T)L! and hence
/}im T,lf = Ul

for every density f, since @ is a Markov LR-net.

The next simple proposition provides us with examples of Markov LR-nets which need not to
be 7 -ergodic nets. We remark that the assertion below is trivial, whenever the Markov net is

an abelian operator semigroup considered with natural ordering (see Example 36).

Proposition 58 Every asymptotically stable Markov net is an LR-net.

Proof: Let ® = (T,),ca be a Markov net in L' such that there exists a density u such that
Ali_)rgllTaf— ul =0 (VfeD). ()

Since any Markov net is equi-continuous, we need to check only conditions (LR2) and (LR3)
of Definition 27. Obviously, it is enough to prove these conditions for an arbitrary density x.
Fix a u € A and take an x € D. Denote z := (I — T},)x, then ||z, || = |lz_|| since T}, is a Markov

operator. Thus we obtain
}Lrgo Tpo(I-T,)x= Alggo Ty(zy —z-) =
lim Tazy) = lim Ta(z-) = lleell - = [lz-[[ - u = 0,
which gives (LR2). Moreover,
}Lngo(l— ToTyx=(~- Tﬂ)llingoTﬁx =(U-THu=0.

So (LR3) is also satisfied.
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5.3 The Extension of Lasota’s stability criterion to an arbitrary abelian Markov

semigroup

The Lasota’s famous criterion of asymptotic stability says that a one-parameter Markov semi-
group is asymptotically stable if and only if there is a nontrivial lower-bound function for
this semigroup (see, for example [20, Thm.1.1.], [22, Thm.5.6.2 and Thm.7.4.1] and [12,
Thm.3.2.1]). It is worthy of note that this criterion, in the case of Frobenius-Perron operators,
goes back to the work of A. Lasota and J. A. Yorke [23, Thm. 1, Thm. 2] We prove Theorem
46 which generalizes Lasota’s lower-bound criteria [20, Thm.1.1.] to abelian Markov semi-
groups. In this section, we always assume that an abelian Markov semigroup is an operator

net with respect to the natural ordering mentioned in Example 36.

Theorem 59 Let ® = (T))en be an abelian Markov semigroup in L'. Then the following
assertions are equivalent:

(i) O is asymptotically stable.

(ii) There exists a nontrivial lower-bound function for ©.

The proof of this theorem is postponed to the end of the section. What may happened in the

case of arbitrary non-abelian Markov semigroup is not known.

The following lemma is an important step in the proof of Theorem 59.

Lemma 60 Let ® = (T))en be an abelian Markov semigroup in L' possessing a nontrivial

lower-bound function then ® is an LR-net.

Proof: LetO # h € Ll+ be a nontrivial lower bound function for ®, then obviously ||%]| < 1.
As in the proof of Proposition 58, it is enough to check conditions (LR2) and (LR3), moreover,

since @ is abelian, it suffices to prove (LR2) only. Thus we have to prove the following formula
lim | Tyo (I =T)fl=0 (fuedfeLh).
Obviously, for any f € L!, the vector (I — T,) f belongs to L(l), therefore it is enough to prove

lim | Tzl =0 (Vz € Lp). ©)
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Take an arbitrary z € L(l). Write z in the form

z2=2"l2llv1 = y2),

where y; = 2-||zll™" - z4, yo = 2+ ]Izl - z_. Therefore y; and y, are densities. Since & is a lower

bound function for the Markov semigroup @, there exists an A; € A such that, the following
Ik = Tay)+ll < 47MAI & Nk = Taya):ll < 47 1Al (10)
holds for every A > A;. The formula (10) can be rewritten as
3 3
IT2y1 A Rl > lehll & [ITayr Ahll = ZIIhII (YA> A1) (11)
It follows from (11) that ||T,y; A Tyy»|| = 1/2 for all 2 > A;. Hence
1Tyt = Tayall <2 =27"IAll (YA > Ay),

and

T2zl < (1 =47 Al (YA > Ay).

Replacing z with T,z € L(l) and repeating the above arguments gives an element 1, € A
satisfying
ITa0 Tazll < (=47 ADITL 2l (2> 2p).
By induction, we obtain a sequence (4,,);” ; € A satisfying
ITaoTa 2l < (1 =47 ATy, 2l (V2> A, (12)

for every n. It follows from (12) that

ITazll < I Ta, 0 Ty, -..0 T2l <

n-1*

A =47l Nzl (YA > A+ Ao+ ...+ 4,). (13)

Since ||A|| > 0, we obtain lim,_, ||T,2|| = 0, which is exactly the formula (9). The proof is

completed.

Now we are able to prove the main result of the section.
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Proof of Theorem 46: (i) = (ii): If the Markov semigroup ® is asymptotically stable
then it is an LR-net by Proposition 58. The existence of nontrivial lower-bound function for

® follows now from Theorem 57.

(if) = (i): Suppose that there exists a nontrivial lower-bound function for ®. Then ® is an

LR-net by Lemma 60, and the asymptotic stability of ® follows from Theorem 57.
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