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Abstract If L and M are partially ordered vector spaces, then one can consider regular linear
maps from L to M, i.e. linear maps which can be written as the difference of two positive linear
maps. If the space L is directed, then the space L"(L, M) of all regular linear operators becomes a
partially ordered vector space itself. We will mainly concern ourselves with the questions when the
space L"(L, M) is itself a Riesz space and how, even if it is not a Riesz space, its lattice operations
work. The so-called Riesz-Kantorovich theorem gives sufficient conditions for which L"(L, M) is a
Riesz space and it also specifies the lattice operations by means of the Riesz-Kantorovich formula:
if ;T € L"(L,M) and x € L with £ > 0 then the supremum S V T in the point z is given by

(SVT)(x) = sup{S(y) +T(x—-y):0<y <z}

It is still an open problem if whenever in a more general setting the supremum of two regular opera-
tors exists in L" (L, M), it automatically is given by the Riesz-Kantorovich formula. Our main result
concerns the special case where L is a partially ordered vector space with a strong order unit and M
is a (possibly infinite) product of copies of the real line, equipped with the lexicographic ordering.
It will turn out that under some mild continuity and regularity conditions the lattice operations on
L"(L,M) are indeed given by the Riesz-Kantorovich formula, even though the space L"(L, M) is
not necessarily a Riesz space.

Keywords Lexicographic order; Riesz-Kantorovich formula; Partially ordered vector spaces.
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1 Introduction

In this section we will define the necessary terminology and we will formulate the Riesz-Kantorovich
theorem. More general theory on this subject can be found for instance in [4, 7, 9].

First we define the spaces we will be working with. Let V' be a real vector space and < a partial order
on V. Then (V, <) is called a partially ordered vector space if for all z,y,z € V and X € Rxg
the inequality x < y implies z + z < y + z and = < y implies Ax < \y. If x € V satisfies x > 0, then
we say that = is positive and we introduce V. for the set of positive vectors, called the positive
cone of V.

Any convex subset of a vector space V' which satisfies the properties (1), (2) and (3) above is called
a convex cone in V. Instead of defining partially ordered vector spaces as a vector space with a
suitable partial order one can also define it in terms of a convex cone: if L is a convex cone in a real
vector space V then we define the order < on V' by saying that < y if and only if y — 2 € L. Then
(V, <) is a partially ordered vector space in the sense of the previous definition. This means that a
partially ordered vector space is in fact completely characterized by its positive cone.



The partially ordered vector space V is said to be directed if every element of V' can be written
as the difference of two positive vectors. If V' is a partially ordered vector space and U is a linear
subspace of V' then we will view U as a partially ordered vector space with the ordering inherited
from V.

Given a subset W of V' we say that a vector € V is an upper (lower) bound for W if  majorizes
(minorizes) all vectors in W. The vector z € V is called the supremum (infimum) of W if it is
the smallest upper (largest lower) bound of W and is denoted by sup W (inf W). A subset which
has both an upper bound and a lower bound is called order-bounded. A partially ordered vector
space V for which sup{x,y} exists in V for all 2,y € V is called a Riesz space or vector lattice.
We will use the following notation for the suprema and infima of finite sets

Vie,zi = sup{z1,..,x,}

ANz = inf{z, .. 2,}

(1.1)

for x1,...,z, € V.

A partially ordered vector space V is said to be Archimedean if for elements u,v € V with nv < u
for all n € Z~o we must have that v < 0. A partially ordered vector space V is called Dedekind
complete if every subset of V' which has an upper bound also has a supremum. A partially ordered
vector space V is said to have the Riesz decomposition property if for any x1,z9,y € Vi with
y < x1 + xo there exist y1,y2 € V with 0 < y; < 21,0 < y2 < 9 and y; + y2 = y. Note that any
Riesz space has the Riesz decomposition property.

Let V and W be two partially ordered vector spaces. A linear map f : V — W is called positive
if f(z) € W4 for all € V4. The map f is called order-bounded if f carries order-bounded
subsets of V' into order-bounded subsets of W. Finally, f is called regular if it can be written as
the difference of two positive linear maps. If the space V is directed then we can define the ordering
< on the space of linear operators from V to W, which we denote by L(V, W), by saying that f < g¢
if and only if g — f is positive. Then L(V, W) with this ordering becomes a partially ordered vector
space itself. Similarly, this ordering turns the space of all order-bounded operators and the space
of all regular operators into partially ordered vector spaces, which we will denote by L™~ (V, W) and
L™(V, W) respectively. We always have the following sequence of inclusions

L"(V,W) c LY(V,W) c L(V,W). (1.2)

Let V be a partially ordered vector space. For any pair of vectors x,y € V we introduce the
order interval [z,y] as

[,y = {z€V:iz>z,2z<y} (1.3)

An element e € V, is a strong order unit if for any z € V there exists a A € Ry in such a way

x < Xe. If V has a strong order unit, then V is also directed. Let V be a partially ordered vector
space and let © € V;. Then we define the ideal generated by the element x to be the linear

oo
subspace |J [-nz,nx] and we denote this subspace by V.. Note that x is always a strong order unit
n=1

in the space V,.. An order interval in V is a subset of V' of the form {x € V : a < z < b} for some
a,b € V. If X is a vector space over R and A is a subset of X, then a vector a € A is called an inter-
nal point of A if for each x € X there exists a A\g € R~ such that a+ Az € A for each —\g < X < Ag.

Having introduced all the necessary preparations, we are ready to formulate the Riesz-Kantorovich
theorem.

Theorem 1.1 (The Riesz-Kantorovich theorem). Let L, M be partially ordered vector spaces. As-
sume that L has the Riesz decomposition property, that L is directed and Archimedean and that M
is a Dedekind complete Riesz space. Then L"(L, M) is a Riesz space and for Ty,...,T,, € L"(L, M)
and © € Ly the lattice operations are given by the so-called Riesz-Kantorovich formula

(Viea To)(@) = sup{3il, Towi : 0 < wi <, 300 @ = @} (1.4)



This theorem was established in the late 1930s independently by M. Riesz in [10] and L. Kan-
torovich in [8]. Our main object of interest is the following long-standing open problem.

If for some partially ordered vector spaces L, M with L directed and reqular operators Ty, ..., T}, :
L — M the supremum \/?=1 T; exists in the space L™ (L, M), does it necessarily satisfy the Riesz-
Kantorovich formula?

There have been many results, which give sufficient conditions for this question to be answered
positively, for example the Riesz-Kantorovich theorem itself or the results from [5]. One of these
results, proved by Aliprantis, Tourky and Yannelis in [6, Theorem 3.3], forms the basis for the main
theorem we prove in this paper.

Theorem 1.2 ([6, Theorem 3.3]). Let L be an ordered vector space with an order unit and a
Hausdorff linear topology such that all order intervals are compact. If for some linear continuous
functionals f1,..., fm € L~ (L,R) the supremum g = \/|~, fi exists in L~ (L,R) then g satisfies the
Riesz-Kantorovich formula.

An open problem closely related to the one we are considering, is the question under what condi-
tions for the partially ordered vector spaces L and M the space L™ (L, M) is itself a Riesz space. This
problem has been studied more than the one on the Riesz-Kantorovich formula and a few results
can be found for example in [1, 2, 12].

To conclude this section we want to give an example of a partially ordered vector space L, which
does not have the Riesz decomposition property, so for which we cannot apply the Riesz-Kantorovich
theorem, but which does satisfy all conditions of theorem 1.2 and therefore also of our main theorem.
It is based on [6, Example 2.3].

Example 1.3. Consider the vector space R? with the following ’ice cream’ cone:
C = {(59,7) €R 220,22 > 42 + 1)}

(1.5)
= {\Mz,9,2) : A >0,2% +y? < 1}
Since C is a convex cone, it induces a partial order on R?, which we will denote by <, by = <¢ v if
and only if y—x € C. We equip the space with the Euclidean topology. Then we obtain the following
properties:

1. C is a closed cone.

2. The space (R3, <) is finite dimensional and the cone is generating. Therefore it necessarily
has a strong order unit.

3. The order intervals of (R?, <¢) are closed bounded subsets of R? and thus they are compact.

4. (R, <) does not have the Riesz decomposition property and is thus in particular is not a
Riesz space (see [6, Example 2.3] for a proof).

2 The lexicographic ordering

In this section we give a definition of the lexicographic ordering on a product of copies of the real
line and we will prove the basic results needed for the proof of our main theorem. In this formu-
lation we will use the notion of an ordinal number, which is a concept from set theory. Our main
result is already interesting for natural numbers, which are examples of ordinal numbers. Readers
not interested in ordinal numbers may read the text with natural numbers in mind.



Let a # 0 be an ordinal number and set M = ngjga R. If z € M and B < « then we let P

denote the ™ coordinate of z and ()% the vector consisting of the first 3 coordinates of z. We
equip M with the lexicographic ordering by saying that x < y if and only if either x = y or there
exists some < « in such a way that for all v < 8 we have () = () and 2(® < y®_ Note that in
this way M becomes a Riesz space as it is totally ordered. If o > 1 then M is not Archimedean and
therefore not Dedekind complete. The following key result is what distinguishes the lexicographic
ordering from the standard componentwise ordering and turns out to be essential for the proof of
our main theorem.

Lemma 2.1. Let a # 0 be an ordinal number. Let M = H1<j<a R with the lexicographic ordering.
We give M the product topology. Let K C M be non-empty and compact. Then K has an order-
mazximum, i.e. there exists x € K such that x >y for ally € K.

Proof. We show this by transfinite induction to a. For @ = 1 the result is well-known. Now
let @ > 1 and assume each non-empty compact set in [[,;.,R has an order-maximum. Let
M = H1§j§a+1R and let K C M be compact. Let 7, be the projection from M onto its first
a coordinates. Then we know that 7, is continuous. Hence 7, (K) is compact in ng j<aR and
thus has an order-maximum, say x. Then {y(®*?) :y € K, 7,(y) = z} is a compact and non-empty
subset of R and thus has an order-maximum y. Then (x,y) € K and if z € K then 7,z < z and if
Taz = x then z(®t1) < ¢ Hence z < (z,y). So K has an order-maximum. Finally let a be a limit
ordinal and assume that for each 8 < a we have that every non-empty compact subset of ng j<pR
has an order-maximum. Let K C M be compact. Let § < « and let w3 be the projection from
M on the first 5 coordinates. As before we can let x3 € m3(K) be the order-maximum. If v < 3
then clearly the first v coordinates of xg must be x., since we use the lexicographic ordering. Hence
we can let € K be defined by (%) = x(BB ) and by construction we indeed have z € K. Now if
z € K with z # x then we let 8 < o be minimal such that (%) # 2(%) and thus we must have that
mgz < xg = mgx. Hence also z < z. So indeed z is an order-maximum of K. So we get that for all
a > 1 and all compact K in [],;, R we must have that K has an order-maximum. (]

Notation 2.2. Let L be an ordered vector space. For any integer m > 0 and x € L, we define the
following non-empty convez sets

A = {rym) €L S0 < 0} @1)

and

Firo= A1, ym) € LT X0y = x) (2.2)
If z € HjeJR for some index set J then we write 9 for the j-th component of  and similarly if
f+L —TlesR is any map then we write Y9 for the map fU) : L — R,z — (f(2))Y). Similarly,
if a is an ordinal, then for x € ngﬁga R and v < a we mean by 1)) the vector in HlSﬁSw R
which corresponds to the first v coordinates of x and if f : L — H1§5§aR is any map and v < «
then we mean by fM0) the map fM() . [ — [licpe, Rz (f ()0,

We have to prove one more lemma, which gives another essential property of the lexicographic
ordering.

Lemma 2.3. Let L be a directed partially ordered vector space. Let o > 1 be an ordinal number
and let M = ngjga R with the lexicographic ordering. Let f1,..., fm € L~ (L, M) such that fi(j) is
regular for all i € {1,...,m} and all 1 < j < a and such that g = f1 V ...V fu, exists in L™~ (L, M).
Let B < a. Then fl(l)""’(ﬁ) V..V f,%)""’(ﬂ) exists and equals g(t)»(8)



Proof. Suppose this is not the case. Then we can let h : L — ng i<p R be order-bounded and

x € Ly such that h > fi(l)"'”(ﬂ) for all 1 < i < m and h(z) < g~ (z). By regularity we can
write

fi(j) - ggj) _ hgj)7 (2.3)
where gl(j) >0, hl(-j) >0for1<i<mand1l<j<a. Upon defining
W:L — M,
v = (A, B, T g @) T 0 W),

we note that b’ € L~ (L, M) and we see that b’ > f; for all ¢ € {1,...,m} since we use the lexico-
1),--,(B)

(2.4)

graphic ordering on M and since h > fi( for all 1 < i < m. Furthermore we see that

W) = (B0, h @), T, o @), T 0 (@)
< g(),

(2.5)

since h(z) < g™ (z) and we use the lexicographic ordering on M. Hence h/ # g and that gives
a contradiction with the definition of g. [

3 Main Theorem

We are ready to state and prove our main theorem, which is an improved version of Theorem 1.2. In
their paper, Aliprantis, Tourky and Yannelis divide up the proof over two lemmas, Lemma 3.1 and
Lemma 3.2 and use these lemmas to prove the theorem. For our theorem, we use transfinite induc-
tion, starting with Theorem 1.2. In the successor ordinal case, we largely follow the steps Aliprantis,
Tourky and Yannelis used: the proof is divided up in three parts. The proofs of the second and third
part are almost identical to the proofs of [6, Lemma 3.2] and [6, Theorem 3.3] respectively. The
first part is quite different and substantially more difficult; the first half is new and necessary to
show something which is almost trivial in [6, Lemma 3.1] (namely that the intersection of the sets
Y and Z defined below is empty), but certainly not so in this setting. To prove this, we need the
full Riesz-Kantorovich formula for the smaller image space, not just the special case we are looking
at in the first part. This is also the reason why we cannot separate this theorem into two lemmas
and a theorem, just like Aliprantis, Tourky and Yannelis did. The second half is roughly the same
as the proof of [6, Lemma 3.1]. The limit ordinal case is of course new, but is much easier than the
successor ordinal case.

We remark that an example of a space which satisfies the properties of the space L in Theorem
3.1, but not of the domain space in the Riesz-Kantorovich theorem, can be found in Example 1.3.
Other examples of spaces which satisfy the properties of the space L in Theorem 3.1 include any
finite dimensional ordered vector space with a generating cone and bounded order intervals or any
C(K)-space, for K compact, Hausdorff and hyperstonean, which guarantees that C'(K) is a dual
space, equipped with the weak*-topology and the pointwise ordering.

This theorem was first proven in the autor’s Master Thesis, see [11].

Theorem 3.1. (Main theorem) Let L be an ordered vector space with an order unit e and a
Hausdorff linear topology in such a way that all order intervals are compact. Let o be an ordinal
number with o > 1 and let M = ngg‘ga R with the lexicographic ordering and the product topology.

Assume we have f1, fa, ..., fm continuous, linear maps from L to M such that fi(j) is reqular for all



i € {1,...,m} and all ordinals j with 1 < j < a and such that the supremum g = \/|~, f; exists in

L~(L,M). Then g satisfies the Riesz-Kantorovich formula.

Proof. We will prove the theorem by transfinite induction on «. The case o = 1 follows directly
from Theorem 1.2. So we fix @ > 1 and assume the statement of the theorem is true for image spaces
RY, s [Licjea R Set M = J[, ;<01 R. The induction step for successor ordinals will consist of

proving the following three statements:

(i) Assume we have f1, fo, ..., fr, continuous, linear maps from L to M in such a way that fz-(j ) is
regular for all ¢ € {1,...,m} and all ordinals j with 1 < j < « and such that the supremum

(Vi) fi)t exists in L~ (L, M). Then there exists some (z7, 23, ..., 2},) € A7 satisfying

Yt i) = T filw) (3.1)
for each (z1, %2, ...,xm) € A, together with the identity
m + m %
(Vi i) (e) = X205, fulay). (32)
(ii) Assume we have f1, fo, ..., fr, continuous, linear maps from L to M such that fi(j ) is regular

for all « € {1,...,m} and all ordinals j with 1 < j < a and such that the supremum \/", f;

exists in L™ (L, M). Then there exists some (z7, 23, ..., z},) € F.* satisfying

Sy fil@y) = 3L fulw) (3.3)

for each (21,2, ...,Tm) € FI, together with the identity
(Vi fi) () = 2, fila). (3.4)
(iii) Assume we have f1, fo, ..., fn continuous, linear maps from L to M such that fi(j ) is regular

for all 7 € {1,...,m} and all ordinals j with 1 < j < « and such that the supremum \/211 fi

exists in L~ (L, M). Then the Riesz-Kantorovich formula holds.

Proof of (i). Since all f; are continuous and all order intervals in L are compact, we see that

m
K = {> fi(z:) : (x1,...,zm) € AT} is compact. Lemma 2.1 implies that K contains an order-
i=1

maximum with respect to the lexicographic ordering on M, which yields the first statement in (i).

We pick (z7,...,z},) € A" in such a way that
Yty fil@h) = YL fulw)

for all (x1,...,zm) € AT
Writing g = (f1 V ... V fim) T, the positivity of this function yields the estimate

gle) > g3t =)
= it 9(@})
ZZLJ%(@)-

Hence it remains to show that the reverse inequality holds.

v

First we assume that fi(aH) >0 for all i € {1,...,m}. Lemma 2.3 implies that

VL £ = (Vi gy,

(3.5)

(3.7)



since we use the lexicographic ordering on ], i<a R. Upon writing

+
[ (v:f;l fi(l),-~~7(a)) 7 (3.8)
the induction hypothesis yields that h is positive, linear and satisfies for # € LT the identity

h(z) = max{d 1", fi(z;) V(D (2, 3,,) € A} (3.9)

Here the usual supremum is replaced by a maximum on account of the continuity of the functionals

fi(l)"”’(o‘) and the compactness of order intervals. Then our choice of z7, ..., 2}, yields the identity

h(e) = ZZ 1f1( )1)’ @)
= WX ))

To aid us in our calculations, we start by looking at the case where >/ | fi(x )(QH) = 0. Seeking
a contradiction, we pick j € {1,...,m} and y > 0 and we suppose that they satlsfy the identities

h(y) = [fily) o
fiy)erh > 0.

(3.10)

(3.11)
Since the defining property (3.9) of the function A is given by a maximum, we can pick 21, ..., 2, € Ly

in such a way that we have the identities

Z;lei < e—y
Me—y) = it file) o).

This yields that y + ZZZI zi<e,y+z; >0,z >0foralliec {1,..,m}, which allows us to compute

(3.12)

ZZ],Z;&‘] fl(zl)(l)vv(o‘) + f](y + ZJ)(1)17(a) = f](y)(l)va(a) + Z:’il fl(zz)(l)vv(a)
= h(y)+hle—y
) ( ) (3.13)
= h(e)

= Zz 1f’L( )1)7 ” )

In addition, the positivity of the functions fi(aH) for i € {1,...,m} yields
21‘11,#]' fi(z) et + fity+ Zj)(aﬂ) > fj (y)(th
> 0 (3.14)
= Zl 1 fl( )(a+1

So we obtain > ", s fi(2i)+ fi(y+2;) > 3011, fi(x]), which gives a contradiction with the defining

property (3.5) of (7, ..., %, ). Therefore for all j € {1, ...,m} andy € L with h(y) = f;(y)(®) we
have f;(y)(@*) = 0. Clearly we also have for all j € {1 .om} and y € Ly that h(y) > f;(y)H»(@)
by our definition of h. Hence we see that for all j € {1,...,m} and all y € L, we have

fi() (h(y),0), (3.15)

IN

which yields
fi < (h0). (3.16)



This implies that g < (h,0). In particular, we can estimate

gle) < (h(e),0)
= (S fulap) W@ 300 fiap) @) (3.17)
Ei:1 fz(l‘i)

Therefore we obtain
gle) = XL, fulay). (3.18)

It remains to consider the case where > | fi(z})(@+1) > 0. We introduce the set

Y= {1 ym) € LT h(S 90) = S0 filly) D),
S fily) @D > ST fi(ar) et

This set is clearly convex and non-empty, as it contains ¢(x7,...,z}) for all ¢ > 1. In addition, we
introduce the set

(3.19)

Z = {(21,2m) €L™ Y 2z < e}, (3.20)

which is also non-empty and convex. Our goal is to that Y and Z are disjoint. Seeking a contradiction,
we suppose that Y N Z # () and pick any (y1,...,¥m) € Y N Z. Since the defining property (3.9) of
the function h is given by a maximum and e — Z:nzl y; > 0, we can pick z1,...,2, € L1 in such a

way that
D in Zi < e-Ylw

. . X (3.21)
hle =0 yi) = 2Ly fulz) Mo,
This yields Z?;l(yi +2z)<e yi+ 2 >0forall i € {1,...,m}, which allows us to compute
Z;ll fl(yl _|_ Zi)(l)"“’(a) = Z?ll fl(yl)(l)”(a) _|._ Z:n:l fl(zl)(l)”(a)
= WXt yi)+hle—20 v
(Zz 1 ) ( szl ) (322)
= h(e)
— T fla .
In addition, the positivity of fi(o‘ﬂ) for i € {1,...,m} also yields
m . N (a+1 a+1)
i:fz(y+z)(+) > i= f( )(
iz filyi i (3.23)

> Zz 1f( )a+1)

So we obtain that > ", fi(y; + 2z;) > Y., fi(z}), which gives a contradiction with the defining
property (3.5) of (z7,...,x%,). So we must have that Y N Z = 0.

The set Z has an internal point in L™ by [6, Lemma 2.1]. On account of the Separation Theorem

[3, Theorem 5.61], we pick a non-zero linear functional (h(1a+1)7 ey hﬁ,?“)) € (L*)™ that separates
Z and Y, i.e.

i hEaH)(yi) > > hEO‘H)(zi) for all (y1,...,ym) €Y and (21, ...,2m) € Z. (3.24)
Since (27, ...,x%,) € Z the bound (3.24) yields

SR ) > T R (@) for all (g1, ... ym) €Y, (3.25)



together with

Z;’;1 hl(‘a+1)($f) = limgy; Z h(a+1)(/3 ) (3 26)
> > hgaﬂ)(zi) for all (21, ..., 2m) € Z.
Next, we show that h (@) — = pletD = pletD) | Suppose, by way of contradiction, that there
exists some z € L such that hgaﬂ)(z) > héa+1)(z). Then for some > 1 we must have
WO (@5 +2) + S (@3 - 2) + DR TV @) > ST e (Ba). (3.27)
However, we see that (8z7, ..., Bz},) € YV since 8 > 1 and (z5+z, 25—z, 25, ..., m) € Z, which contra-
dicts (3.24). By the symmetry of the situation we see that h(aH) h(aH) = h%x“) = plotl),

Now we show that h(®*t1) > 0. Fix € LT. Note that (e — 8z,0,0,....) € Z for all 3 > 0.
Therefore, (3.26) yields

Sy he (@) > plet(e) — prlet (z), (3.28)

which can be rewritten to obtain the bound

B (z) > h(“+1)(5)*zgz1 R C) (3.29)

for each § > 0. Letting 8 — oo yields h(®+1)(z) > 0. Hence A(®*Y) > 0 and thus h(*+1) € L™,

m
Since (e, 0,...,0) € Z and Y =} < e we see from equation (3.26) that

i=1
heD(TE o) < herD(e)

’ (3.30)
< h(aJrl)(Z —177)

and thus we obtain the identity

Rt (T 2p) = At (e). (3.31)
Furthermore, since h(®*t1) # 0 and e is an order unit, it follows that h(**1 (e) > 0. Since (e, 0, ...,0) €
Z the bound (3.26) yields that > 7 h(®*1(2¥) > 0. These considerations allow us to define

m S (zF (a+1)
slatl)  — % € Rso. (3.32)

We claim that @+t (z) > fi(aﬂ)(m) for each i € {1,...,m} and = € Lt that have h(z) =
fi(z))(@) To see this, fix i € {1,...,m} and = € L in such a way that h(z) = fi(x))(@),

If f;(x)(@tD < 0 then 6C@tVACH) () > 0 > fi(2) @D is trivially true. Assume, therefore, that
fi(@)@*FD > 0 and define

™o f(zr) et
Yer) = BEERE— € Reo (3:33)
For 8 > 1 we can compute
2y (et N
Ji(Br gy = pREAGITY p ()
= B, fiap)letD (3.34)
> X filap)lety,



since we assumed that >, fi(z*)(@+1) > 0. Hence the linearity of h and fi(l)"”’(a) yields that
(0, .y 0, Byt g 0, ..,0) € Y, where Bty takes the i-th position of this vector. Hence with
equation (3.25) we get
§(a+1),y(a+1)h(a+1) (’I) _ §(o¢+1) 11111&1 h(a+1) (ﬂ,}/(a+1)x)
> gt 3T Alet (ay)
= Y filap) et
= A e,

(3.35)

Therefore 6(TVaC+D () > f;(2)(@FY for all x € Ly with h(x) = fi(x)™M)(®), Thus, due to the
lexicographic ordering on M, we have for all z > 0 that

filx) < (h(z),6tDplatD (). (3.36)
Since this bound holds for all i € {1,...,m} we get that
g(x) < (h(z),6CHDAlD () (3.37)

for all > 0. In particular, we get

gle) < (h(e), 6 VhleFD(e)) (3.38)
= Z:’ll fi(z)
since h(e) = h(X1, F) and h(@TV(e) = heFD (2 | 2F). Therefore we conclude that
gle) = S, filxD). (3.39)
From now on, we do not assume that fi(aH) > 0 for i € {1,...,m}. Since the fi(aﬂ) are all

regular for ¢ € {1,...,m} we can let g;, h be positive linear functionals so that for i € {1,...m} we
have

oY = gi—h (3.40)

Due to compactness of the set A7 we can pick (yi, ...,y 1) € A2 in such a way that the bound

ST D@, o £, 0:(0)) + (0, - 0,B) (1)

. (3.41)
> ST (@), e [ (@), 9i@) + (0, s 0, 1) (2041)

holds for each (x1,22, ..., Zmy1) € A™FL. By positivity of (0,...,0,h) we can assume without loss
m—+1 m

of generality that '21 y; = esothat y;, . =e— ‘21 y;. Then we obtain that the set of functions
j= j=

{(fi(l)7 - fi(a),gi) s e{l,...,m}yU{(0,...,0,h)} satisfies the assumptions we made in the first half

10



of this proof. Hence we get by our previous results

9@ = (VI f 0 = 1) (o)

_ ((\/;’;1 ((f}”, o £ g — (o,...,o,h))) vV ((0,...,0,h) — (o,...,o,h))>(e)
(

VIt £,V (0, s )] (€) = (0, 0,B) ()

)i (Y1) + (0., 0, k(e = X7 y7)) — (0,...,0,h(e))  (3:42)
), :(47) = h(y7)) + (0., 0. h(e) — h(e))

) w0)

FOWE), o £
FO W), e £
FO W), o 1

S
i3
I

— — —

<

by our choice of zF, ..., z7%,. Since in the very first part of the proof we saw that g(e) > >, f;(z})
we must have g(e) = Zz 1 fi(x}) and that finishes the proof of part (i). ]

Proof of (m) The first statement follows for the same reason as in part (i). So pick (z7,...,z},) €

F7* such that Z fi(z) > Z fi(=x;) for each (z1, 2, ..., Ty) € FI. First note since (27, ..., x%,) € F"

that in fact o7 = e — Z z}. Upon introducing g = \/|~, fi, we start by observing that g — f1 =
i=2
Vito(fi — f1)]T, together with the estimate

Soiso(fi = f)(xf) = L, filx)) — file)
sy filzi) + fi(e =Yty @) — fale) (3.43)
= Y (fi — o))

\%

m
for any (z2, ..., xm) € A" since if (xg, ..., ) € AT then (e— Y @i, 72, ..., ) € F. Therefore
i=2

(9= f)e) = Zila(fi = fu)(af). (3.44)

by part (i) we have that

In particular, we obtain

gle) = file—Xitya)+ 2, filz))

which is the desired formula. n

(3.45)

Proof of (#4). Now fix an arbitrary « € L™ and then select an order unit e € L which has z < e.

For each 0 < 8 < 1, set 3 = Bz + (1 — B)e. Clearly, each zg is an order unit and 0 < zg < e
holds for each 0 < 8 < 1. We consider the index set (0,1) directed by the increasing order relation
=,ie. B> ~vin (0,1) if and only if 5 > . It is clear that we have the limit x3 — . Since the set
F!™ is compact, the continuous function F™ — M, (@1, ..., Tm) — Y iv; fi(z;) attains its maximum.
By part (ii), we know that g satisfies the Riesz-Kantorovich formula for each order unit. Therefore,
by our assumption on the space M and the compactness of ]-';2, for each 0 < 8 < 1 there exists

11



some (27, ...z e L such that ;" 2P =25 and

Bg(z) + (1 —Bgle) = g(zp)

Since 27 € [0,¢] for each 8 € (0,1) and each i € {1,...,m} and the order interval [0, €] is com-
pact, there exists a subnet of {(z7,...,2%)} (which without loss of generality we also denote by
{(z7,...,28))}) in such a way that z’ — z; for some z; € [0,€]. From 25 — z° € [0, €] for each 8 and
the closedness of [0, e], we see that 0 < 2 — z; <e. So 0 < z; <z and ZZZI z; = x. Finally, letting
B — 1 in equation (3.46) it follows from the continuity of each f; that

(3.46)

g(z) = L, filz). (3.47)
Since we already know that g(x) > Y7, fi(y;) for all (Y1, ..., ym) € F2*, it follows that sup{>_ ., fi(y;)
(Y1, -y Ym) € F'} = g(x). So the proof of this induction step is finished. m

Finally let a be a limit ordinal and assume that the theorem holds for all image spaces [[, ;<5
for B < a. Set M = [],;<,R and let fi, f2, ..., fm be continuous, linear maps from L to M such

that fi(j) is regular for all ¢ € {1,...,m} and all ordinals j with 1 < j < « and such that the
supremum g := \/!", f; exists in L~ (L, M). Let € L. Let 8 < . Since we know from Lemma 2.3

that \/Zl(fi(l)"”’(ﬁ)) =V, fi(l)""’(ﬁ) we can use the induction hypothesis to obtain that
g(z) DB = qup{3"" | filx) VB (2, ) € FY (3.48)

Since we use the lexicographic ordering on M we know that sup{} ./~ fi(z;) : (z1,...,zm) € FI'}
exists in M and that we have the identity

(@)W = sup{3TL fi(w)) D s (@, ) € FY

(3.49)
= sup{> 1", fi(xi) : (@1, e, @) € F} DB,
Since this identity holds for all 5 < «, we immediately obtain
g(@) = sup{S i) s (01 wm) € F) (3.50)
and the proof is finished. [

Remark 3.2. From the proof of this theorem it becomes clear why we used the lexicographic
ordering instead of the componentwise ordering. One of the key properties of the lexicographic
ordering is that each compact set has an order-maximum, which we use extensively. This is not true
for the componentwise ordering as can be seen from the following example. Let f : R — RZ )\ —
A(—=1,1) and g : R — R2 X\~ 0. Then we see that {f(1 —y)+g(y) : 0 <y <1} ={\(-1,1):0<
A < 1}. This set does not have an order-maximum, since its order-supremum equals (0, 1), which is
not an element of this set. Since sets of the form {f(1 —y) + g(y) : 0 <y < 1} are precisely the sets
for which we need an order-maximum to exist, there is no hope to prove a similar statement for the
componentwise ordering in the same way we did for the lexicographic ordering. Note, however, that
[6, Lemma 3.1] and [6, Lemma 3.2], which form the base for steps (i) and (ii) in the proof above,
can easily be proven for the componentwise ordering.

The following corollary might give a more general solution to the Riesz-Kantorovich problem
than before. It is concerned with the situation of Theorem 3.1 but then for spaces without a strong
order unit. It is based on [6, Lemma 3.6].
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Corollary 3.3. Let L be a partially ordered vector spaces with a Hausdorff topology for which the
order-intervals are compact. Let o > 1 be an ordinal number and let M = H1<j<a R equipped with
the lexicographic ordering. Then the following statements are equivalent. o

1. There is a pair f,g € L"(L, M) of continuous maps such that f9) and g9 are regular for all
1 < j < a«, such that fV g exists in L™~ (L, M), but does not satisfy the Riesz-Kantorovich
formula for all x € L.

2. There is a pair f,g € L™ (L, M) of continuous maps and a point x € L such that 9 and g9
are regular for all 1 < j < «, such that fV g exists in L~ (L, M), but the restriction (fV g)|L,
is not the supremum of f|p, and g|r, in L~ (Ly, M).

Proof. Assume that (1) holds and let f,g € L"(L, M) be a pair of continuous maps such that
9 and ¢U) are regular for all 1 < j < a, such that fV g exists in L™ (L, M), but does not satisfy
the Riesz-Kantorovich formula. Then we can let x € L such that

fvg(x) > sup{f(y) +g(z—-y):0<y <z} (3.51)

Consider the space L,. As mentioned earlier we get that x is a strong order unit for L,. Seeking a
contradiction, we assume that f|;_V g|r, exists in L~ (L;, M) and that

(fvPle. = fle. Valc,- (3.52)

Then by Theorem 3.1, which we can apply since f|, and g|r, satisfy the conditions of Theorem
3.1 and the space L, has a strong order unit, we obtain that

(flz, Vale,)(x) = sup{flr,(y) +9lc,(r—y) :y € L.,0 <y <z}
= sup{flr,(y) + 9l (z—y):ye L,0<y <z} (3.53)
< (fvg(x)

= (fle, V9lr,) (@),

where we used the definition of L, and the assumptions. This yields a contradiction. Therefore (2)
holds and we obtain the implication (1) = (2).

Conversely, suppose that (2) is true. Let f,g € L"(L, M) be a pair of continuous maps and pick
x € L, in such a way that f0) and ¢gU) are regular for all 1 < j < «, such that f V g exists in
L~(L, M), but the restriction (f V g)|r, is not the supremum of f|r, and g|r, in L™ (L., V). Again
we argue by contradiction. Assume that fV g satisfies the Riesz-Kantorovich formula for all z € L, .
Pick h € L~ (L., M) such that h > f|;, and h > g|, and fix z € L} and 0 < y < z. Then we
obtain since y,z —y € L, that

h(z) = h(y)+h(z—y) (3.54)
> flo,(y) +9lr,(z —y).
Therefore we must have that
h(z) = sup{flr,(y) +glr, (2 —y): 0<y <z}
= sup{f(y) +9(z—y): 0<y <z} (3.55)
= (fVvol(?)
= (fV9lr.(2),
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since fV g satisfies the Riesz-Kantorovich formula. Therefore we see that h > (fVg)|r,. Furthermore
we obtain for z € L that

(f V9. (2) (fv9)(z)
f(z) (3.56)
fle.(2)

and similarly (f V ¢)|r,(2) > glr,(2). This yields (f V ¢)|r, > flo, V g|r,. Combining these two
statements gives that (fVg)|r, = flr, Vg|r, which gives a contradiction to our assumption. There-
fore (1) must hold and we obtain (2) = (1). m

Y

Since the componentwise ordering on products of R is used more often than the lexicographic
ordering, it is of course of much interest to prove a statement similar to Theorem 3.1 for the compo-
nentwise ordering. As stated before it is not difficult to show an equivalent for [6, Lemma 3.1] and
[6, Lemma 3.2] for this case, but the problem lies in the fact that a compact set no longer needs to
have an order-maximum, so the proof of [6, Theorem 3.3] cannot be adapted easily.

It is remarkable to note the following: since a product of at least two times the real line with
the lexicographic ordering is not even Archimedean, it is as a Riesz space in some sense as far
away as possible from being Dedekind complete, since Dedekind completeness implies that a space
is Archimedean. So in fact, we now know that the Riesz-Kantorovich formula holds for the most
‘extreme’ image spaces: the Dedekind complete ones on one had and the ones with the lexicographic
ordering on the other hand. So even though one likes to think of the Dedekind complete spaces as
‘better’ spaces than other Riesz spaces, in this case that is not entirely justified, especially since the
conditions on the domain space are a lot weaker for the lexicographic ordering than for the Dedekind
complete case. So in proving the Riesz-Kantorovich formula for the general case, it turns out that
the more extreme special cases are in fact the easiest to consider.
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