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Abstract
The aim of this paper is to develop a constructive integration theory
from a topological point of view. We constructively prove several conver-
gence theorems in integration theory including Fatou’s lemma, and the
monotone and dominated convergence theorems of Lebesgue in a totally
topological framework developed in the paper.

1 Introduction

One of the motivations Lebesgue developed his integration theory was to make
integration and limit commute:

lim [ f,= / lim f,,
n—oo n—oo

which does not hold for the Riemann integral. The Lebesgue integral is based on
the Lebesgue measure which is a generalization of the notions of a length, an area
and a volume. Nowadays, integration theory is based on measure theory, and
both theories are crucial especially in analysis, functional analysis and theory
of probability.

Since a measure is defined on a o-algebra which is closed under the comple-
mentation, the lack of the principle of excluded middle in constructive mathe-
matics brings us a difficulty to define constructively an appropriate domain of a
measure. Bishop overcame the difficulty by introducing the notion of a comple-
mented set, and developed a constructive measure and integration theory; see
[4, Chapters 3, 6, 7 and 8]. One can find a full and much improved account,
in [5, Chapter 6], of the constructive integration theory based on Bishop-Cheng
[6]; see also [7] for constructive aspects of measure theory.

However, the original motivation of Lebesgue is concerned with the topo-
logical notion of a limit. Since the notion of a convergence with appropriate
properties induces a closure operation and hence classically defines a topology,
we may reconsider it totally from a topological, instead of a measure theoretical,
point of view. As far as we are concerned with convergence theorems such as
the monotone and dominated convergence theorems of Lebesgue, we may be
able to constructively deal with them topologically without invoking the notion
of a measure and hence the notion of a complemented set.

The aim of this paper is to develop a constructive integration theory from a
topological point of view. Although Spitters [10] took a similar approach using



the notion of a uniform space, he adopted a rather unsatisfactory notion of a
complete uniform space: a uniform space is complete if it is uniformly (metri-
cally) equivalent to a complete metric space; see [10, Definition 5.2]. Berger et
al. [3] gave a predicative completion of a uniform space given by entourages in
CZF, the constructive and predicative Zermelo-Fraenkel set theory founded by
Aczel [1], and, recently, the author [8] gave yet another predicative completion
of a uniform space given by pseudometrics in a subsystem of CZF; see also [9]
for a localic completion of a uniform space. Therefore we are now ready to deal
with complete uniform spaces in a full generality.

Furthermore, we develop our integration theory on an abstract integration
space which consists of a vector lattice and a positive linear functional on it. In
Spitters [10], the simple functions on a Boolean ring forms a vector lattice, and
a measure on the Boolean ring gives a positive linear functional on it. Therefore
our integration theory may be seen as a generalization of Spitters’ approach;
see also [2] for a constructive treatment of a vector lattice.

The paper is organized as follows. In Section 2, we review a completion of a
uniform space given in [8], as preliminaries. A universal property of the comple-
tion (Theorem 23) with uniformly continuous and locally uniformly continuous
mappings plays an important role in the following sections. In Section 3, we
give a constructive definition of a vector lattices, and show its basic properties.
In Section 4, we introduce an abstract integration space as a pair (L, E) of a
vector lattice L and a positive linear functional F on L, and define a seminorm
on L by E. We show that the completion £ of L with the metric induced by
the seminorm is a vector lattice, and define an integral for each element of £
which has the usual properties of integral. In Section 5, we define a family D,
of pseudometrics, indexed by L, on L using . We show that the completion
M of a uniform space (L, Dy,) forms a vector lattice, and construct a uniformly
continuous embedding of £ into M (Theorem 50). We also construct a locally
uniformly continuous mapping of £ x 91 into £ (Proposition 51) which is cru-
cial to prove the convergence theorems in the next section. In Section 6, we
define measurable functions and integrable functions on an abstract integration
space as elements of 9 and £, respectively. We prove several convergence theo-
rems including Fatou’s lemma (Corollary 58), and the monotone and dominated
convergence theorems of Lebesgue (Theorem 60 and Theorem 61) in a totally
topological framework we have developed in the previous sections. We conclude
the paper with remarks on the classical and constructive definitions of a vector
lattices and on a possible metrization of 91, in Section 7.

2 A completion of a uniform space

In this section, we review a completion of a uniform space given in [8], as pre-
liminaries. A universal property of the completion (Theorem 23) with uniformly
continuous and locally uniformly continuous mappings plays an important role
in the following sections.

Definition 1. A pseudometric d on a set X is a mapping d : X x X — R such
that

1. d(z,z) =0,
2. d(x,y) = d(y, ),



3. d(z,y) <d(z,2) +d(z,y)
for each z,y,z € X.

Definition 2. A (metrically) uniform space is a pair (X, D) of a set X and a
family D = {d; | ¢ € I} of pseudometrics indexed by an inhabited set I such
that

VieI(di(z,y)=0)=z=y

for each z,y € X. If I is a singleton, then (X, D) is called a metric space.

Definition 3. For a set S, we write S* for the set of finite sequences of S with
the following notations:

1. |o| denotes the length of o € S*;

2. e denotes the empty sequence with |e| = 0;

3. o(l) denotes the I-th element of o € S*, where [ < |o];

4. s € o denotes that s = o(l) for some [ < |o];

5. o * T denotes the concatenation of o € S* and T € S*;

6. s™ denotes the the constant sequence (s,...,s) of the length n.

We define a binary relation <g on S* by
c2sTe|o|<|T|AVseS(seg—sET)

for each 0,7 € S*. If S is inhabited by sy € S, then for each n, we write ™"
for the sequence o * s{j; note that ot <g 77" whenever o <g 7.

Lemma 4. Let S be a set. Then (S*,<g) is a directed preordered set.

Remark 5. If S is a singleton {s}, then (S*, <g) is order isomorphic to (N, <)
by the mapping ¢ — |o| and its inverse n — s™.

Definition 6. Let (X, D) be a uniform space with D = {d; | i € I}, and for
each o € I*, let d, be a pseudometric on X given by

do(x7y) = max{di(as,y) | (S 0'}

for each z,y € X; if 0 = ¢, then let dy(x,y) = 0. Let (A, <) be a directed
preordered set. Then a map A — x of A into X is called a net (or Moore-Smith
sequence) on (A, <) in X, and is denoted by (2x)xea, or simply (z)). A net
() converges to an element x of X with a modulus 8 : I'* — A if

B(o) K A=dy(za,x) < 2~ lol

for each 0 € I* and A € A. We then write ), — z, and z is called a limit of
(zx). A net (x) is a Cauchy net with a modulus o : I* — A if

a(g) < 2% 4 = dU(xﬂva) S 27‘0‘

for each o € I* and p,v € A. A uniform space (X, D) is complete if every
Cauchy net converges.



Definition 7. Let (X, D) be a uniform space with D = {d; | i € I}. A regular
net in X is a Cauchy net on (I*,=<;) with the modulus id;«. We write X for
the set of all regular nets in X.

Lemma 8. Let (X, D) be a uniform space with D = {d; | i € I}, and let i € I.
Then the limit

di(z,y) = lm di(zin, yin)
exists for each © = (x,),y = (y,) € X, and d; is a pseudometric on X .
Lemma 9. Let (X, D) be a uniform space with D = {d; | i € I}. Define the
inclusion map tx of X into X by
(tx(2))(0) ==

for each v € X and o € I*. Then

da(x7y) = Cia(bx(x),Lx(y))
foreach o € I* and x,y € X.

Lemma 10. Let (X, D) be a uniform space with D = {d; | i € I}, and let
x=(z,) € X. Then

do (@, 1x (7)) < 27171
for each o,7 € I'* with o <y 7.

Definition 11. The completion of a uniform space (X, D) with D = {d; | i € I}
is the uniform space (X, D) with D = {d; | i € I} and with the equality =g
given by ~

=g yeViel(d(z,y)=0)
for cach @,y € X.
Theorem 12. The completion (X,D) of a uniform space (X, D) is complete.

Definition 13. Let {(Xy,Dy) | k¥ € K} be an inhabited family of uniform
spaces such that Dy, = {d¥ | i € I} for each k € K. Then the product uniform
space [[c g (Xk, Dx) is a uniform space (X, D) such that X = [],.x X» and
D = {d, | (k,i) € I}, where I =3, I and

iy (€,¢) = dF(E(K), C(k))

for each (k,4) € I and &,¢ € [[,c x X&-

Definition 14. Let {Sj | k € K} be a family of sets indexed by a set K, and
let S =3, cx Sk Then for each k € K and o € S}, define {k} x o € S* with
[{k} x | = o] by

({k} x 0)(l) = (k,o(1))

for each I < |o|. Note that for each k € K, if 0 <g, 7, then {k} x 0 <g {k} x 7.

Proposition 15. Let {(Xy, Dy) | k € K} be an inhabited family of complete
uniform spaces. Then the product uniform space [ [ i (Xy, D) is complete.



Lemma 16. Let {(Xx, D) | k € K} be an inhabited family of uniform spaces
such that Dy = {d¥ | i € I;}} for each k € K, and let I =",y I). Define the

inclusion map " of [[cx X into [[cx X, by
&) = (1x, (2")kex
for each € = (2*) ek € [1jere Xi- Then

dy (£,¢) = do (i1€), 1¢))
for each o € I and §,¢ € []cx X

Definition 17. Let (X, D) and (Y, D’) be uniform spaces with D = {d; | i € I}
and D" = {d} | j € J}. Then a mapping f : X — Y is uniformly continuous
with a monotone modulus o : J* — I* (that is, o/ <; 7/ implies a(o’) <1 a(7’)
for each o/, 7" € J*) if

daor(@,y) < 271 = di, (f(2), f(y) <27

for each ¢’ € J* and z,y € X. A uniformly continuous mapping f : X — Yisa
uniform isomorphism if it has a uniformly continuous inverse, and (X, D) and
(Y, D) are uniformly equivalent if there exists a uniform isomorphism between
X and Y.

A mapping f : X — Y is locally uniformly continuous if for each & € X
there exists a monotone modulus o : J* — I'* such that

Y, 2 € U (@) = iy (f(y), f(2)) < 2717
for each ¢/ € J* and y, z € X, where
Us(®) = {2 € X | do(z,0x(2)) <271}
for each o € I*.

Remark 18. For each p’ € J*, the set {0’ € J* | 0/ < p'} is finitely enumerable;
for {o' € J* | o' <5 p'y ={p om | mel|p|",n <|p|}, where |p/|" is the finite
set of functions from {0,...,n — 1} into {0,...,|p| — 1}. Therefore we may
replace any modulus « : J* — I'* of uniform continuity by a monotone modulus
o o J* — I* given by

o'(p’) = the concatenation of {a(c’) | o’ < p'}
for each p’ € J*.

Lemma 19. Let (X, D) and (Y, D’) be uniform spaces. Then every uniformly
continuous mapping f : X =Y is locally uniformly continuous.

Lemma 20. Let (X, D) and (Y, D’) be uniform spaces with D = {d; | i € I} and
D" ={d;|j € J}. Then a locally uniformly continuous mapping f : (X, D) —
(Y, D') 1s pointwise continuous, in the sense that for each x € X there exists
a: J* — I* such that

da(orn(@,y) < 271N = di (f(2), f(y) < 271
for each y € X and o' € J*. Especially,
zy =z = f(2a) = f(2)

for each net (xy) in X.



Lemma 21. Let (X, D), (Y, D') and (Z, D") be uniform spaces. Then the com-
position go f of uniformly (respectively, locally uniformly) continuous mappings
f:(X,D) - (Y,D') and g : (Y,D') — (Z,D") is uniformly (respectively,
locally uniformly) continuous.

Definition 22. A set K is discrete if k = k' V =k = k' for each k, k' € K.

Theorem 23. Let {(Xy, D) | kK € K} be an inhabited family of uniform
spaces indexed by a discrete set K, and let (Y, D) be a complete uniform space.
Then for each uniformly (respectively, locally uniformly) continuous mapping
[ iex Xk, D) — (Y, D'), there exists a unique uniformly (respectively, lo-
cally uniformly) continuous mapping f : erK()N(k.,Dk) — (Y, D’) which makes
the following diagram commute.

ex(Xe D) —2= (v. D)

1

erK(ka Dk)

3 Vector lattices

In this section, we give a constructive definition of a vector lattices, and show
its basic properties.

Definition 24. A (join) semilattice is a pair (L,V) of a set L and a binary
operation V on L such that

zV(yVz)=(xVy)Vz xVy=yVa, V==

for each x,y,z € L. A trivial example of semilattice is the reals R with a binary
operation V given by a V b = max{a, b} for each a,b € R.

Remark 25. Let (L, V) be a semilattice. Then it is well known that L becomes
a partially ordered set with a partial order < given by

rLlysrzVy=y
for each x,y € L, and we have
T,y <z Vy; r<zy<z=azVy<z

for each z,y,z € L. Hence for each z,y € L, x V y is the least upper bound of

{z,y}.

Definition 26. A vector lattice (or Riesz space) is a linear space L with a binary
operation V on L such that (L, V) is a semilattice, and

l.(x+2)Vy+z)=zVy+z,
2. if 0 < a, then a(x Vy) = (ax) V (ay),

3. if 0 <z, then (a V b)x = (ax) V (bx)



for each z,y,z € L and a,b € R.

Example 27. Recall that a function f : R — R has a compact support if there
exists M such that M < |z| implies f(z) = 0 for each € R, and let Cy(R)
be the set of uniformly continuous functions from R into R having compact
supports. Then Cp(R) is a vector lattice with the operations

(f+9)(x) = f2) +9(z), (af)(x) =af(z), (fVg)(x)=max{f(z) g(x)}
for each f,g € Co(R) and a,z € R.
Lemma 28. Let L be a vector lattice. Then
1. ife <y, thenz+ 2z <y+z,
2. ifx <y and 0 < a, then ax < ay,
3. if0<x and a < b, then ax < bx
for each z,y,z € L and a,b € R.

Proof. If x <y, then (z+2)V(y+2) =xVy+z =y+z, and hence x+2 < y+2z.
If £ <yand0 < a, then ax V ay = a(z V y) = ay, and hence axz < ay. If 0 < z
and a < b, then az V bx = (a V b)xz = bz, and hence ax < bx. O

Lemma 29. Let L be a vector lattice, and let A be a binary operation on L
given by
rANy=—(—zV —y)

for each x,y € L. Then
l.z+y=axVy+zAy,
2. (x+2)N(y+z2)=(xAy)+2z
3. if 0 < a, then a(x Ny) = ax A ay,
4. if 0 <z, then (a Ab)x = ax A bz,
for each z,y,z € L and a,b € R.

Proof. Since xVy—(z+y) = —yV—a = —(xAy), we have x+y = zVy+axAy. We
have (z+2)A(y+2) = —((—z—2)V(—y—=2)) = —((—xV—y)—2) = xAy+2.If 0 <
a, then a(x Ay) = a(—(—xV—y)) = —(a(—zV —y)) = —(—azV —ay) = ax ANay.
If 0 < z, then (a Ab)x = —(—a V =b)z = —((—a V =b)z) = —(—azx V —bx) =
az A bx. O

Proposition 30. Let L be a vector lattice. Then (L,V,A) is a distributive
lattice.

Proof. Note that for each x,y € L, if x < y, then —y = z—(z+y) < y—(z+y) =
—x, by Lemma 28 (1). Then it is straightforward to see that x Ay is the greatest
lower bound of {x,y}. As to the distributivity, since (xAz)V(yAz) < (zVy)Az,
it suffices to show that (z Vy) Az < (z Az)V (y A z); see [12, 13.4]. Let
u=(xAz)V(yAz). Then, since x Az <wuand y Az < u, we have x + z =



zVz+zAz<zVz4+uandy+z=yVz+yAz<yVz+u, by Lemma 29
(1) and Lemma 28 (1), and hence

zVy+z=@@+2)Vy+z)<(@Vz+u)V(yVz+u) =(@@Vy Vz+tu

Therefore (xVy)Az=(xVy) +2z—(xVy)Vz<u andso (zVy Az <

(xA2)V(yAz). O
Definition 31. Let L be a vector lattice, and let (-)* : L — L, ()~ : L — L
and |-|: L — L be unary operations given by

T =2VO0, x” = (—z) V0, |z| =2V (—x),

respectively, for each x € L.

Remark 32. Since 0 < a<a=at and 0 < x <z = 2t for each a € R and
x € L, we may replace the implications (2) and (3) of Definition 26 by the
equations

at(zVvy) = (atz)V(aty), (aVb)z™ = (ax™) v (bx™),
respectively.
Lemma 33. Let L be a vector lattice. Then

Loz=xt—z , 2" ANz =0and |z| =2t +27 =2t VvV~ >0;

NS}

N4yl <ol + lyl and (|2 = [yl| < |z —y];

3. |ax| = |af|z];

4. lxVz—yVz|<|lx—y|land |z ANz—yAz| < |z —y;

5.4f0<uxz,y, then (x+y)Alz] <z Alz| +y Azl

6. if 0 <ux,y, then [x Az—yAz| <|z—y|Alz

for each z,y,z € L and a € R.

Proof. (1): Since ™ +xz = (—xV0)+2z =0Vae =2+, we have z = 2T —2~. We
have 27 Az~ = (z+x")Az” = (zA0)+2~ = —(—2zV0)+2~ = -2~ +2~ =0,
by Lemma 29 (2). We have || = (—z) Ve =2+ (-22V0) =2+ 2(—zV0) =
z+2x " =zt +ax- =atVvVe +zT Az =zt Va~ >2T >0, by Lemma 29
(1).

(2): Since 0 < 2y = |y[ +y, by (1), we have z < [z] < [z] + |y| + y, by
Lemma 28 (1), and hence © — y < |z| + |y|. Similarly we have y — x < |2| + |y|.
Therefore |z —y| < |x| + |y|. Since |z| < |z —y|+|y|, we have |z| — |y| < |z —y|.
Similarly, we have |y| — |z| < |z — y|. Therefore ||z| — |y|| < |z — y|.

(3): Note that

lallzl = lal(z* +27) = Jale* +Jale™ = (@* +a )t + (@t +a" )2
=atzt +a T +aTa + a T,
by (1), on the one hand, and

lal|z] = |a|(zt V27) = |alzt V]alzT = (aT Va )zt V(aT Va )z~

=atztvazTvatz v a T,



by (1) and Definition 26 (2) and (3), on the other. Then, since 0 < 2+, 2~ and
0<a*,a”,wehave 0 <a*z,a 2~ ,a" 2 ,a"z~, by Lemma 28 (2), and hence
0<atztAa "z <l|alzT Alalz™ =la|(zT Az7)=0and 0 <a z" Aata™ <
la|z™ Alalz™ = |a|(zt Ax™) =0, by (1) and Lemma 28 (3). Therefore, since

atzt+a 2 =at2ztVa z™ and ezt +aTz  =a"ztV a+x_7
by Lemma 29 (1), we have

(ax)t =arvO0=(at —a )zt —27) VO
=(atzT —a 2t —aT2” +a 27)VO
=(aT2t+a 27 )V(aaT+atz7)—(a 2T +aTz7)
=(atztVvar VvaztvatzT)—(a 2zt +aT27)
=(atzT+a 2 +a " +atrT)—(a"xT +ata7)

=atzt +a 2.
Similarly, we have (az)™ =a~z% +aTz~. Thus
laz| = (ax)T + (ax)” =aT2T +a 27 +a 2 + a2z =|al|z|

(4): Sincex—y < |[z—y|,wehavez =z —y+y < |[z—y|+y < |z—y|+yVz,
by Lemma 28 (1). Since 0 < |x — y|, we have 2z < yVz < |z —y|+yV z by
Lemma 28 (1). Therefore zVz < |z —y|+yVz,andsoxVz—yVz <|z—y|
Similarly we have yVz—aVz < |z —y|. Thus |[zrVz—yVz| < |z —y
Since zANz<z<|r—yl+yand z Az <z <|r—y|+ 2z wehave x Az <
(le =yl +y)AN(Jz —y|+2) = |x —y| + y A 2z, by Lemma 29 (2), and hence
xANz—yAz<|r—y| Similarly we have y Az —x Az < |x — y|. Therefore
lwAz—yAz| <[z -yl

(5): Suppose that 0 < z,y. Then, since (z+y)A|z| < z+y and (z+y)Alz| <
|z| < |z|+y, by Lemma 28 (1), we have (z+y)A|z| < (z+y)A(|z|+y) = 2A|z|+y,
by Lemma 29 (2). Since 0 < z A|z|, we have (z+y) Alz] < |z| < zA|z|+]z|, by
Lemma 28 (1). Therefore (z+y)Alz] < (zAlz|+y)A(zA|z|+]2]) = zA|z|+yAlz],
by Lemma 29 (2).

(6): Suppose that 0 < z,y. Then, sincez Az < z<|z|+zandz Az <2<
|z| < |z|+y, by Lemma 28 (1), we have zAz < (|z|+2)A(|z|+y) = |2|+yAz, by
Lemma 29 (2), and hence zAz—yAz < |z|. Similarly, we have yAz—xz Az < |z|.
Therefore [t Az—yAz| <|z|,and so [t Az—yAz| < |x—y|A|z| with (4). O

4 The first completion

In this section, we introduce an abstract integration space as a pair (L, E) of a
vector lattice L and a positive linear functional E on L, and define a seminorm
on L by E. We show that the completion £ of L with the metric induced by the
seminorm is a vector lattice, and define an integral for an element of £ which
has the usual properties of integral.

Definition 34. An abstract integration space is a pair (L, E) of a vector lattice
L and a positive linear functional F on L, that is, £ : L — R and

1. BE(x+vy) = E(z) + E(y),



2. E(az) = aE(x),
3.0<z=0<E(x)
for each z,y € L and a € R.
Example 35. For each f € Cyp(R), let E(f) be the Riemann integral

n=[ e
see [4, 2.6], [5, 2.6] and [11, 6.2]. Then (Cy(R), E) is an abstract integration

space.

In what follows, we fix an abstract integration space (L, F).

Lemma 36. Let || - || : L — R be a mapping defined by ||z|| = E(|z|) for each
x € L. Then || -|| is a seminorm on L, that is,
1. az|| = laf [,

2. lz+yll <zl + llyll

for each x,y € L and a € R, and induces a pseudometric ds : L x L — R given
by

ds(z,y) = [l —yll
for each xz,y € L.
Proof. We have ||azx| = E(|Jaz|) = E(|a||z|) = |a|E(|z|) = |a|||z||, by Lemma 33
(3), and ||z +yl| = E(|lz +y|) < E(lz| + |y]) = E(|lz]) + E(ly]) = [l=]| + [ly], by
Lemma 33 (2). It is straightforward to see that d is a pseudometric. O

Lemma 37. For each z,2',y,y’ € L,
L ds(x+y, 2" +y') < ds(z,2") + ds(y, '),
2. ds(zVy, 2’ Vy') < ds(z,2") +ds(y, y'),
3. ds(x ANy, 2’ ANyY') < ds(x,2') + ds(y, ).
Proof. We have
ds(z +y,2" +9) = [z +y) — @ + )| = [(x —2") + (y =)
<z =2+ lly = 'l = ds(z,2") + ds(y, ),
and
ds(xVy, 2’ Vy)=|lzavy—2' V|| =E(zVvy—a' V|
=E((zVvy—2'Vy + (@' vy -2 vy
<E(zvy—a' Vyl+]z' vy —a' vy
=E(zvy—2' Vy)) +E(j2' vy —a' vy
<E(z -2+ E(y—y') = llz—2'| + ly— ¢l
:ds(x,x')+ds(y,y’),
by Lemma 33 (2) and (4). Similarly, we have
ds(x ANy, 2’ Ny') < dg(x,2") + ds(y, y).
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Definition 38. Let (£,d,) be the completion of the metric space (L,d,) with
the equality = given by z =5 y < ds(x,y) = 0 for each z,y € L. We write t¢
for the inclusion map ¢, : L — £.

Lemma 39. The mappings tg o+ : (L,ds) X (L,ds) = £, te oV : (L,ds) X
(L,ds) = £ and tg o A : (L,ds) x (L,ds) — £ are uniformly continuous, and
the mapping te o (---) : R x (L,ds) — £, where (---) : (a,z) — ax is the scalar
multiplication, is locally uniformly continuous.

Proof. We assume that the family {d;} of metrics for L is indexed by a singleton
{s}. Note that {s}* is order isomorphic to N.
Define a : N — ({s} + {s})* by

a(n) = (0,5)" T x (1,s)!

for each n € N, where t" is the constant sequence given in Definition 3. Consider
n and (z,y),(2',y") € L x L with

do(ny(2,y), (z',y)) < 27121,

Then, since (0, s), (1, s) € a(n), we have
ds(xv'r/) = d(O,s)(('xa y)v (xlay/)) < da(n ((xvy)a (Z‘l, y/)) < 2—|a(n)| = 2—(n+2)

and ds(y,y') = d,5(z,9), (@, y)) < daw)((z,9),(@,y)) < 272 and
hence

dS(LQ(x + y)a Lﬁ(x/ + y/)) = ds(x + Y, ! + y/) < dS(IIZ,SC/) + ds(yayl)
S 2—(’!L+2) + 2—(’!L+2) < 2—"7,

and d,(ve(xVy), te(z' VYY) = ds(zVy, ' V') < ds(z, ') +ds(y,y') < 277, by
Lemma 37 (1) and (2). Similarly, we have dg(1e(x A y),te(z’ Ay')) < 27", by
Lemma 37 (3). Therefore tgo+ : (L,ds) X (L,ds) = £, teoV : (L,ds)x(L,ds) —
Land teoA: (L,ds) x (L,ds) — £ are uniformly continuous with the modulus
a.

We assume that the family {d,} of metrics for R, given by d,(a,b) = |a — b
for each a,b € R, is indexed by a singleton {r}. Let & be a regular net in

(R, dr) X (L,ds) with € = ((Cp’Zp))pe({r}Jr{s})*. Let p = (O,’l")l * (1,8)1, and
choose N so that
max{le, . z,/I} < 2V - 1.

Define 3: N — ({r} +{s})* b
B(n) = (0,r)" % (1, 5)"
for each n, and consider n and (a,z), (b,y) € Ug(n(€). Then
dy(a,b) = do,r((a,2), (b,y)) = dam)((a, ), (b,y))

( y)

< dy() (trx2((a,2)), trx £ (0, 9)))
( )
)

< dp(m) (tRxL ((a,x )s )+d5(n)(€a’/R><L((b v)))
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and

ds(xvy) = d(l,s)((aa .Z‘)7 (b’ y)) = dﬁ(n)((avx)’ (bv y))
((a,2)), tmxr((b,9)))
((a’7 ZL')), 5) + dﬁ(n) (Ev LRXL((bv y))) < 2—(N+n+1)7

< dﬂ(n)(LRxL
< Czﬁ(n)(LRxL

by Lemma 9. Since

lcp —al = dry((cp, 2p), (a, ) = J(O,r) (trxr(Cp, 2p), tRxL(a;T))
< do, (trxL(Cpr 2p), &) + d0,) (& tRxL(a, T))
< dp(trx1(Cps 2p), €) + da(ny (& trx L(a, T))
< 27IPl o= IBl < 9=2 4 92 1

by Lemma 10, we have |a| < |c,| + |c, — a| <|c,| +1 < 2V, and, since

”ZP - y” = d(l,s)((cpa Zp)7 (b, y)) = Cz(l,s)(LRxL(Cp; Zp), LRXL(ba y))
< d1,s) (tRxL(Cp, 2p), &) +d(1,6) (&, trxL(b,Y))
< Jp(LRXL(Cp7 Zp)aé) + J,B(n) (57 LRXL(b7 y)) <1,

we have [ly]| < [}zl + 1z, — gl < 2] +1 < 2. Hence

ds(ve(ax), ve(by)) = ds(az,by) = E(lax — by|) < E(|ax — ay| + |ay — by)
= E(lallz —y| + |a = blly]) = lalds(z,y) + |[ylldr(a, b)
S 2N . 2—(N+71,+1) + 2N . 2—(N+77,+1) — 2—71.

Therefore tg o (---) : R x (L, ds) — £, is locally uniformly continuous at & with
a modulus S. O

Proposition 40. £ is a vector lattice.

Proof. Since the mapping tg o+ : (L,ds) x (L,ds) — £ is uniformly continuous,
by Lemma 39, there exists a unique uniformly continuous extension +¢ : £x£ —
£ of tg o+, by Theorem 23. Similarly, there exist locally uniformly continuous
extension (--g¢-) : R x £ — £ of g o (- --) and uniformly continuous extension
Ve: £ X L= LofigoV.

To see that +¢ and (--¢-) are linear operations, V¢ is a semilattice operation,
and £ is a vector lattice, we only show that

(f+eh)Ve(g+eh)=¢c fVeg+eh

for each f,g,h € £. Other equations are similar. Let ¢ : £ x £ x £ — £ and
P L x L x L — £ be mappings defined by o(f,9,h) = (f +e h) Ve (g +¢ h)
and ¥(f,g,h) = f Ve g+¢ h for each f,g,h € £, respectively. Note that ¢ and
1) are uniformly continuous. Then, since

P(ee(@),te(y), te(2)) = (te(z) +2te(2)) Ve (te(y) o te(2))
=t1e(x+2)Vete(y+2) =1e((z+2)V (y+2))

te(xVy+z)=1te(xVy) +ete(z)

te(z) Ve te(y) +ete(2) = ¥(e(), te(y), te(2))

12



for each z,y,z € L, we have p o i'= 1 o, and hence ¢ = 1, by Theorem 23.
Therefore (f +¢ h) Ve (9 +e h) =¢ ¢(f,9,h) =2 ¥(f,9,h) =¢ [ Ve g+eh for

each f,g,h € £. O
Lemma 41. The maps E : (L,ds) — R and || - : (L,ds) = R are uniformly
continuous.

Proof. Let x,y € L. Then, since z < |z — y| + y, we have

E(z) < E(lz —y|) + E(y) = [z — y|l + E(y) = ds(x,y) + E(y),

and hence E(zr) — E(y) < dy(x,y). Similarly, we have E(y) — E(z) < ds(z,y).
Therefore |E(y) — E(@)| < dae.y). Since 2] < llo —y]| + iyl = d.(,9) + ]
we have ||z|| — ||y]| < ds(z,y), and similarly, we have ||y| — ||z]] < ds(z,y).
Therefore [[lz]| — [ly[l| < ds(z,y)- O

Definition 42. Let [ : £ - R and ||- ||¢ : £ = R be the uniformly continuous
extensions of £ and |- ||, respectively. For each f € £, [ f is called the integral
of f, and || f||¢ is called the norm of f.

Lemma 43. For each f,g € £ and a € R,
1 [(f+eg)=[f+[gand [(asf)=a[ [
2. if0<g f, then0 < [ f;

3. flle = [ fle and dy(f,9) = I = glle.
Proof. (1): Since

/uﬂm+£m@»=1/mu+yw:Eu+yw:Euw+E@>

=/m@+/m@

and [(a-gte(z)) = [te(ax) = E(ax) = aE(z) = a [ 1e(x) for each 2,y € L
andaGR,wehavef(f+£g):ferfgandf a-¢f)=a/ fforeach f,ge £
and a € R, by Theorem 23.

(2): For each x € L, since 0 < 2™, we have

ogE@ﬂ:/bAan/bamﬁ,

and hence max{0, [(te(z))"} = [(te(x))t. Therefore max{0, [ f*} = [ fT, by
Theorem 23, and so 0 < [ f* for each f € £ If 0 <g¢ f, then f =¢ fT, and
hence 0 < [ f.

(3): Since [[te(@)lle = ||zl = E(lz]) = [re(z]) = [|ec(z)|e and

dxm@mm@»:dxam:wx—mw:mu—yn=/lﬂu—yn
/m Wle = () — re@)e

for each z,y € £, we have || flle = [ |f|e and ds(f, ) = ||f — gll¢, by Theorem
23. O
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Remark 44. In particular, £ is a Banach lattice, in the sense that (£, || -
a Banach space and

e) is

IfI<lgl=1flle < llglle
for each f,g € £.

5 The second completion

In this section, we define a family Dy, of pseudometrics, indexed by L, on L using
E. We show that the completion 9t of a uniform space (L, Dp) forms a vector
lattice, and construct a uniformly continuous embedding of £ into 9t (Theorem
50). We also construct a locally uniformly continuous mapping of £ x 9t into £
(Proposition 51) which is crucial to prove the convergence theorems in the next
section.

Lemma 45. Let u € L, and let d,, : L x L — R be a mapping defined by
du(z,y) = E(|z =y Alul)
for each x,y € L Then d, is a pseudometric on L.

Proof. Tt is obvious that d,, (z,x) = 0 and d, (z,y) = dy(y, x) for each u, z,y € L.
For the triangle inequality, we have

du(z,y) = E(|lz —y| A lu]) < E((Jlz — 2| + |z — y|) A |u)
< E(lz — 2| Aful + |z =y Aful) = E(lz — z[ A |ul) + E(Jz — y[ A |ul)
for each u,z,y, 2z € L, by Lemma 33 (2) and (5). O
Lemma 46. For each u,z,2’,y,y € L,
1 dy(z +y, 2" +y') < du(z,2") + du(y,y'),
2. dy(zVy, 2’ Vy) <dy(z,2') + du(y,y),
3. dy(x ANy, ' ANY') < dy(z,2") + du(y,v).
Proof. For each u,x,2’,y,y € L, we have
du(z +y,2" +y') = E(|(z +y) — (2" +y)| A Jul)
< E((|lz =2+ 1y —y']) Alul)
< E(lz — /[ Aful + [y — /| Aful)
= E(lz — 2’| Alul) + E(ly — y'| Alul)
= du(l',x/) + du(y,y/)
and

du(zVy,2' V')

[
5
El
<
NS
|
a\
<
QQ\
>
=

INIA A
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by Lemma 33 (2), (4) and (5). Similarly, we have
du(z Ay, 2’ Ny') < du(z,2') +du(y,y).
O

Definition 47. Let (9, D) be the completion of the uniform space (L, Dy)
with Dy, = {d,, | u € L} and with the equality =p, on L given by

T =Dy, y<:>vu € L(du(x7y) = 0)
for each x,y € L. We write 19y for the inclusion map ¢y, : L — 9.

Lemma 48. The mappings topo+ : (L, Dp) x (L, Dy) — M, topoV : (L, Dy) X
(L,Dr) = M and top o A : (L, D) x (L,Dp) — M are uniformly continuous,
and the mapping top o (---) : R x (L, D) — 9 is locally uniformly continuous.

Proof. Define a: L* — (L + L)* by

a(o) = ({0} x o)™ x ({1} x o)

for each o € L*, where x and ! are the operations given in Definition 14 and
Definition 3, respectively. Consider o € L* and (z,y), (2’,y') € L x L with

ooy (2, 1), (2, y)) < 2711

Then, since

do-((E,{E/) = d{O}XU((‘r) y)v (m’,y/)) < da(a)((xvy)v (‘TI?yl))
< 9-la(@) — 9= (lol+D)

and do(y,9') = dpiyso(2,9), (@) < dago)((z,y), (2, 9)) < 27CHD e
have

du(tom(z + ), (2" +¢')) = du(z +y,2" +¢') < dulz,2") + duly,y')
<dy(z,2") + dy(y,y') <27 CloltD) 4 o=Clel+1)
=27 2lol < 9-lel

for each u € o, by Lemma 46 (1), and hence dy (ton(z 4 y), ton (' +y')) < 27171,
Similarly, we have

dy (bon(z V y),eom (2 V) <2710 and  dy(ton(z Ay), ton (2’ Ay')) < 27191

by Lemma 46 (2) and (3). Therefore togn o+ : (L, Dr) X (L, Dr) = 9, ton o V :
(L,Dr) x (L,Dr) = M and oy o A : (L,Dyr) x (L,Dr) — 9 are uniformly
continuous with the modulus a.

Let &€ be a regular net in (R, d,) x (L, Dr) with & = ((¢y, 2,)) pe({r}+1)+- For
each o € L*, let p, = (0,7)? * ({1} x o), and let o — N, be a mapping of L*
into N such that

mae{ley, |, 125, I} < 2% — 1,

Define 8 : L* — ({r} + L)* by

B(o) = (0,7)NeF2 5 ({1} x (2NFlol+1 L 5))
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for each o € L*, where 2N-Hlol+1 . 5 € [* is given by [2N-FloI+1. 5| = |5| and
@Y HH ) (1) = 2N Hel g ()
for each I < |o|. Note that, since

du(@,y) = B(|lz —y| A lul) < Bz —y| A28V H17H )
= B(je —y| A2V H7H ) = dywe st (2, 9)

for each u € o and x,y € L, we have

d(l,u)((aa 1’), (ba y)) < d(l,QNUHC’Hl)((av l’), (b’ y)) < dﬁ(a)((av l’), (b’ y))

for each u € ¢ and (a, z), (b,y) € R x L, and hence d(1,u)(C,7l) < JB(U)(C,n) for
each u € o and regular net ¢ and n in (R, d,.) x (L, Dy,). Consider o € L* and

(a,z),(b,y) € Ug(s)(€). Then

la — bl = do,r)((a,x), (b,y)) < dg((a,z),(b,y))
= dp(o) (trx£.((a, 2)), trx£((b,Y)))

)€

)

< dg(o)(trxL((a,2)),€) + da(a>(£,bRxL((b, Y)))
< 918 4 9=1B@)] — 9=(Nolo|+1)

and

d2NU+\a\+1u(Z’,y) = d(172N0+|U‘+1u)((a7x)7 (b> y)) S dﬁ(g)((a’x)’ (b7 y))
= Cig(o) (LR)(L((GWCE))? LRXL((ba y)))

< dp(o) (trx((a,2)), €) + dp (o) (€, trxL(b,9)))
< 9~ (Not|ol+1)

for each u € o, by Lemma 9. Since

lco, — al = di0.)((¢p, 2p,)s (@) = o) (tRx L (Cp, > 20, ), tRx 1 (0, )

< d(O,r) (LRXL(CPavng) ) +d (0,7) (Ea LRXL(G’ 33))
S Jpa(bRxL(Cpg7ng) 5) +d )<£7LR><L(Q7$>)
< 27 lpel L 21BN <

by Lemma 10, we have |a| < [c, |+ |c,, —a] < c,, | +1 < 2Ne=1 < 2Ne and

for each u € o, since

du(zpavy) = d(l,u)((cpgang)v (by)) <= Cz(l,u)(LRXL((cprpa))7 trxr((b,9)))
< dw (rxL((Co,520,)), &) + di1,u) (€ trxL((0,9)))

<d,, (1rxr.((Coyr20,)), €) + di(oy (€, trx£.((B,))))
< 9~ lpel 4 9=1B@) — 9=(Io1+2) | 9= (NoH|o|+2)
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by Lemma 10, we have

E(ly| A [2VF17Hh]) < A 2N ol

E((Izp, | + 12p, —yl)
< B(|zp, | A 2N F1H 0] 4 |2, — g A 2N L))
= E(|zp, | A2V ) + E(|zp, — y| A 28N F171 )
< B(lzp, 1) + BN HH 2, —yl) A @V F7H u)))
< E(|zp, ) + 2N (|25, — y| A Jul)

= [l2p, Il + 2NU+‘U|+1du(zpoay)

< oNo=1 1 4 oNatlol+1 (9= (lol+2) 4 o= (No+lo|+2))

< oNe .

Therefore we have

du(Lim(ax)? lom (by))

du(ax,by) = E(|ax — by| A ful)

= E((Jax — ay| + [ay — by|) A |u])

= E((lallz = y[) Alul) + E((Ja = blly[) A |ul)

< B((2N |z —y)) Alul) + E(2" N HTH D y)) A fu])
(

< E(2Y |z —y]) A (22N )
+ E((2 (NG+\U\+1)|y|) A (Qf(Na+|0|+1)|2Na+|0|+1u‘))

= 2V dyng ity (2, y) + 27 NIV B(Jy| A 2N L))
9=(lol+1) 4 o=(lol+1) — 9—lol
for each u € o, and hence dy(tc(az),re(by)) < 27191, Therefore ton o (- - -) :
R x (L,Dp) — M, is uniformly continuous with the modulus . O
Proposition 49. 9 is a vector lattice.
Proof. Similar to the proof of Proposition 40 using Lemma 48. O

Theorem 50. There exists a uniformly continuous embedding x : £ — M such
that ko tg = Loy.

Proof. For each z,y € L, since

du(ton (), m(y)) = du(z,y) = E(|z —y[ Afu]) < E(|lz —y|) = ds(2,y)
for each u € L, we have
dy(z,y) <2717 = dy (1on (), 1o (y)) < 2717

for each o € L*. Therefore oy is a uniformly continuous mapping of (L, d,) into
M, and so there exists a uniformly continuous extension x : £ — 9 such that
Kot = Loy, by Theorem 23.

To show that « is injective, let f = (z,),9 = (yn) € £, and suppose that
k(f) =m k(g). Note that te(x,) — f and te(y,) — ¢ in £, by Lemma 10, and
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hence k(tg(zn)) — k(f) and k(te(yn)) — K(g) in M, as n — co. Then for each
m and n, setting z = =, — Ym, Since
|Zn = Yn| = |Tn = Yn| AlTn — Y| = |2+ (0 — Tm) + (Ym — Yn)[ A |20 — ynl
< (2] + 120 — zm| + [Ym — yul) AlTn — Yl
< |Z| ATy — yn‘ + |xn - xm‘ ANy = yn| + [Ym — Yn| A|zn — yn|
<2 Az = Ynl| + |20 — 2| + [Ym — Yl
we have
ds(@n, yn) < E(|2| Alzn — ynl) + ds(Tns @) + ds (Y Yn)
= d(Tn,Yn) +d (Tns Tm) + ds (Y Yn)
= (L(Lm(ﬂfn)abm(yn)) +d (te(@n), te(Tm)) + 1 ds(te(Ym), te(yn))
< d.(r(ee(xn)), m(f)) + da(r ( ),5(9)) + d=(r(9), £(te(yn))
+dy(ee(n), e (@m)) + do(te(Ym), e (yn))
= d(k(ee(n)), 5(f) + da(r ( ), k(e (yn)))
+d(ve(@n), e (@m)) + ds(re(Ym)s e (Yn)),

m)
and hence, letting n — oo, we have dy(f,9) < ds(f,e(®m)) + ds(te(Ym), g)-
Therefore, letting m — oo, we have d; (f,g9)=0.

Since
K(te(®) e te(y)) =m wlee(® +y)) =m tm(z +y) =m ton(x) +om tan(y)
=m fi( () +om £(ee(y))
for each x,y € L, we have k(f +¢ g) =m &(f) +om k(g) for each f,g € £, by
Theorem 23. Similarly, x(a-¢ f) =m a mn( )and k(f Ve g) =m &(f) Von k(g)
for each f,g € £ and a € R. O

Proposition 51. There exists a locally uniformly continuous mapping 6 : £ X
M — £ such that

0(F,5(9) =¢ f Aelgle and w(O(f,h)) = 5(f) Aan [hlon
for each f,g € £ and h € M.
Proof. Let 0y : L x L — £ be a mapping defined by
Oo(z,u) = te(x A |ul)

for each x,u € L. Then we show that 6y is a locally uniformly continuous
mapping of (L,ds) x (L, D) into £. To this end, let & be a regular net in
(L,ds) x (L, Dr) with & = ((2p,w))) pe({s}+1)-» and define o : N — ({s} + L)*
by

an) =o, % (1,2,,)",
where o, = (0, s)" 2, for each n. Consider n and (x,u), (y,v) € Ua(n)(€). Then
we have

ds({E,Zo-n) = (0 s) (( ) (Zanawon)) = CZ(O,s)(LLXL((xvu))a LLXL((ZJnuwan)))
o (oxr((z,1),€) + do,s) (€, trxr((20,, Wo,)))
)(

toxr((2,1)),€) + do, (€ 12 ((20,, w5, ))

d a(n)
g—la(m)] 4 9=loul — 9=(n+3) 4 9—(n+2),

IN
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and, similarly, we have d,(y, 25, ) < 273 4 2=(+2) Gince

ds(20, Nul, 2o, AJ0|) = E(||ul A 2o, — 0] A 24, ]) < E(
E(lu—v|Alz,]) = d-,, (u,v)
=d(1,z,,) (2, u), (y,v)) < dan) (2, u), (y,0))
= da(n)(toxr((@,u)), tox L (Y, v))

< Ja(n)(LLXL((:L’ u)) E) +da(n)(€aLLxL((yav)))
< g~ lem)l 4 g=la(m)] — 9=(n+3) 4 o=(n+3) _ 9—(n+2)

|lul = ol Alzo 1)

IN

by Lemma 33 (2) and (6), we have

dy(0o(w, ), 00(y,v)) = ds(ee(@ Alul),ee(y Alv]) = do(x A ful,y Afo])
ds(x A |uly 26, A lu)) + ds(26, Alul, 20, A |0])
+ds(z0, Aoy Afv])
<ds(z, z5,) + 2-(n+2) 4 ds(24,,Y)
< 9= (n43) 4 9=(n+2) 4 o=(n+2) 4 9= (n+3) 4 9—(n+2)
=2 "
by Lemma 37 (3). Therefore 6y is locally uniformly continuous, and so there

exists a locally uniformly continuous extension 6 : £ x 9 — £ such that 6 o
(te X tom) = bp, by Theorem 23. Since

0(te(x), i(te(u))) =2 0(te(), ton(u)) =¢ Oo(z,u)

=cte(@Aful) =¢ re(@) Ag |re(u)|e

and

K(0(te (), om(u))) =am K (0o(x, 1)) =om Kte(z A lul))

=g ton () Aot [ton (w) o = K (te(2)) Aan [eon ()]

for each x,u € L, we have 0(f,k(g)) =¢ f Ae |gle and k(8(f,h)) =m &(f) A
|h|om for each f,g € £ and h € M, by Theorem 23. O

6 Measurable and integrable functions

In this section, we define measurable functions and integrable functions on an
abstract integration space as elements of 9 and £, respectively. We prove
several convergence theorems including Fatou’s lemma (Corollary 58), and the
monotone and dominated convergence theorems of Lebesgue (Theorem 60 and
Theorem 61) in a totally topological framework we have developed in the pre-
vious sections.

Definition 52. An element f of 9 is called a measurable function over an
abstract integration space (L, E). A net (f)) of measurable functions converges
in measure to a measurable function f if (fy) converges to f in 9.

A measurable function f is integrable if there exists g € £ such that f =gy
k(g); note that, since k is injective, such a g € £ is unique. We identify an
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integrable function f and g € £ with f =o £(g), and the integral [ f of f
is given by [ f = [g. With this identification, we will omit the subscripts ¢
and gy for the relations and the operations. A net (f)) of integrable functions
converges in norm to an integrable function f if (fy), as a net in £, converges
to fin £.

Let (fa)rea be a net of measurable functions on (A, <). Then (fy) is in-
creasing if

Ap=fr< fu

for each A, € A. For a predicate P(f) on the measurable functions, we say
that P(f)) holds eventually if there exists A € A such that P(f,) holds for each
w € A with A < p.

Lemma 53. Let f be a measurable function with 0 < f, and let g be an inte-
grable function. Then f A g is an integrable function.

Proof. We have fAg =|f|Ag=06(g, f), and (g, f) is integrable, by Proposition
51. O

Theorem 54. Let f be a measurable function. If there exists an integrable
function g such that |f| < g, then f is integrable.

Proof. Suppose that |f| < g for some integrable function g. Then, since f* <
Ifl <gand f~ <|f| <g, ft = fTAgand f~ = f~ A g are integrable, by
Lemma 53, and hence f = fT — f~ is integrable. O

Lemma 55. Let (fa)ren be a net of measurable functions converging in measure
to a measurable function f, and let g be a measurable function. If fy < g holds
eventually, then f < g, and if g < f) holds eventually, then g < f.

Proof. Let (fx)xea be a net of measurable functions on (A, <) converging in
measure to a measurable function f, and consider v € L and n. Then, since
VO X M — M is uniformly continuous, there exists A € A such that

du(fuV g, fVg)<27"

for each p € A with A 5 p. Assume that f) < g holds eventually. Then there
exists A’ € A such that g = f, V g for each p € A with A’ < p, and hence,
choosing ¢ € A so that A < p and N < p, we have

du(g, fV9) =du(fu Vg, fVg) <27

Therefore, letting n — oo, we have dy, (g, f V g) = 0 for each u, and so g = fV g.
Similarly, if g < f holds eventually, then g < f. O

Proposition 56. Let (fi)xea be an increasing net of measurable functions
converging in measure to a measurable function f. Then fx < f for each X € A.

Proof. Consider X € A, and a net (fa A fu)uea. Then, since A : M x M — N is
uniformly continuous, (fx A fu)uea converges in measure to fy A f, and, since
fx < fa A fu holds eventually (in p), we have fy < fa A f < fx, by Lemma 55.
Therefore fy < f. O
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Lemma 57. Let (fa)ren be a net of measurable functions converging in measure
to an integrable function f such that 0 < fy for each A € A. Then (fx A f)aea
converges in norm to f.

Proof. Note that f\ A f is integrable for each A € A, by Lemma 53, and 0 < f,
by Lemma 55. Then, since 6 : £ x 9t — £ is locally uniformly continuous, we
have

IDANF=IINEF=00f10) =0 ) =1fINf=F
in £. O]

Corollary 58 (Fatou’s Lemma). Let (fa)aca be a net of integrable functions
converging in measure to an integrable function f such that0 < fy and [ fr < A
for each X € A. Then [ f < A.

Proof. Note that fyx A f — f in £, by Lemma 57. Then, since [ : £ — R is
uniformly continuous, we have [ fAx A f — [ f, and, since [ /A Af< [fr <A
for each A € A, we have [ f < A. O

Lemma 59. Let (fy)aea be an increasing net of integrable functions. If ([ fx)
converges, then (f\) converges in norm.

Proof. Suppose that ([ fi)aea converges to a € R with a modulus o : N — A.
For each n and p,v € A with a(n + 2) < p, v, we have

ds(fur F0) < ds(frs Fatnin)) + ds(famir)s f)
:/|fu7fa(n+l)|+/|fa(7L+1)7fu‘

:/(flt _fa(n,+1))+/(fu_fa(71,+1))

- (/fu_/fa(nﬂ)) + (/fu_/fa(n+1))
:(/E—Q+G—/MMO
+(/ﬁ_g+@—/mﬂﬂ
'/fﬂa af/fa(n-i-l) ’/fya

n+2)+2 (TL+2)+2 (TL+2)+2 n+2)

af/fa(n-&-l)

Therefore (fy) is a Cauchy net in £ with a modulus n — a(n + 2), and so
converges to a limit f € £. O

Theorem 60 (Lebesgue’s Monotone Convergence Theorem). Let (fx)rea be an
increasing net of measurable functions such that 0 < fy for each A € A. Then
(fx) converges in measure to an integrable function f if and only if each fy is
integrable and ([ fa)aea converges; in which case

JESYE
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Proof. Suppose that (fy) converges in measure to an integrable function f.
Then, since f) < f for each A € A, by Proposition 56, each f\ = fa A f is
integrable by Lemma 53. Since fy = fux A f — f in £, by Lemma 57, and
J : £ — R is uniformly continuous, we have [ fy — [ f.

Conversely, suppose that each f is integrable and ([ fi)xea converges.
Then (fy) converges in norm (and hence in measure) to an integrable func-
tion f, by Lemma 59, and, since f : £ — R is uniformly continuous, we have

ff)\—>ff O

Theorem 61 (Lebesgue’s Dominated Convergence Theorem). Let (fx)xea be
a net of measurable functions converging in measure to a measurable function
f, and let g be an integrable function such that |fx| < g for each A € A. Then
each fx and f are integrable, and (f\) converges in norm to f.

Proof. Since (-)* : M — M is uniformly continuous, (fy)rea converges in
measure to f*, and, since fy < [fi| < g for each A € A, we have fT < g,
by Lemma 55. Therefore each f;‘ and f* are integrable, by Lemma 53. Since
0: £ xM— £is locally uniformly continuous, we have

IN=Ag=fAng=00gf)—=00g.f)=IfTAg=fTrAg=Ff"

in £, and hence ( fj\' ) converges in norm to f*. Similarly, each fy and f~ are
integrable, and (f ) converges in norm to f~. Therefore each fy (= fi — fy)
and f (= fT — f7) are integrable, and (fy) converges in norm to f. O

7 Concluding remarks

We conclude the paper with remarks on the classical and constructive definitions
of a vector lattices and on a possible metrization of 9.

Remark 62. An ordered linear space is a linear space L equipped with a partial

order < satisfying (1) and (2) of Lemma 28. Note that Lemma 28 (3) follows

from (1) and (2) of Lemma 28. Classically, a vector lattice is an ordered linear

space such that for each z,y € L, the least upper bound z V y of {x,y} exists.
In a classical vector lattice L, it is straightforward to see that

. (z+2)V(y+z2)=aVy+z
2. if 0 < a, then a(z Vy) > (ax) V (ay),
3. if 0 < z, then (a Vb) > (az) V (bx)

for each x,y, 2 € L and a,b € R. However, a classical vector lattice L is a vector
lattice in the sense of Definition 26 if the equality = on L is stable, that is,

for each z,y € L.

In fact, assume that 0 < a and —(a(x Vy) = ax V ay). If 0 < a, then,
since ax, ay < (az) V (ay), we have z,y < a~!((ax) V (ay)), and hence x V y <
a"Y((ax) V (ay)); whence a(x V y) < (az) V (ay), a contradiction. Therefore
a < 0, and, since a = 0, we have a(z V y) = ax V ay, a contradiction. Thus
—=(a(xVy) = axVay), and so a(zVy) = ax Vay, by the stability. Assume that
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0 <z and =((aVb)z = (ax)V (bx)). If a <, then (aVb)x = bz < (azx) V (bx),
a contradiction, and if b < a, then (a V b)x = ax < (az) V (bx), a contradiction.
Therefore —(a < b) A=(b < a), that is, =—(b < aAa < b), a contradiction. Thus
—=((a Vb)x = (ax) V (bz)), and so (a V b)z = (ax) V (bz), by the stability.

Note that the conditions (2) and (3) of Definition 26 are crucial in the proof
of Lemma 33 (3).

Remark 63. A subset Lo of L is dense in an abstract integration space (L, F)
if there exists a mapping § : L X N — Lg such that
E(lz = é(x,n)]) <27"

for each = € L and n. Let Ly be a dense subset of L, and let (9, DLO) be the
completion of the uniform space (L, Dr,) with Dy, = {d, | v € Lo}. Then,
since Ly C L, the identity mapping idy : (L,Dr) — (L,Dp,) is uniformly
continuous with a modulus o — ¢ as a mapping of L§ into L*. For each 0 € L*,
define o : L* — L§ by

a(o) = (6(0,0),0(0(0), |o| +1),...,6(a(lo| = 1), || +1)).

Then for each 0 € L* and z,y € L, if dy(o)(z,y) < 2-12(@)l then, since

du(2,y) = E(|lz = y[ A lul) = E(lz —y| Afo(u, [o] +1) + (v = 5(u, o] +1))[)
< E(lz =yl A (16(u, o] + D) + [u = 6(u, |o] +1)[))
< E(lz =yl A lo(u, o] + D]+ |z = y| Afu = 6(u, [of + 1)])
< E(lz —y[ Alo(u, o] + 1) + [u = d(u, o] +1)[)
= E(lz =yl Ao(u, o] + 1)) + E(Ju = d(u, [o] + 1)])
< ds(u o)1y (T,y) + 27 (Iol+1) < ¢ (o) (T,) 4+ 9= (ol+1)
< 2=(lol+1) 4 9=(lol+1) — 9-lal

for each u € o, we have dy(z,y) < 271°I. Therefore id;, : (L, Dy,) — (L, D) is
uniformly continuous with the modulus . Let f : 9t — My and g : WMy — M
be the uniformly continuous extensions of ton, o idz, and t9n o idy, respectively.
Then, since fo tm = ton, ©1idg = ton, and g o ton, = ton 0 idg = ton, we have
fogouim, = toam, and go f owom = ton, and hence fo g =idoy, and go f = idoy.
Thus 9 and My are uniformly equivalent.

Note that if (L, E') has a countable dense subset Lg, then 9t is metrizable,

and hence 9 is metrizable; see [8, Remark 17].
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