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Abstract

Let » #T CR, (X,d,+) be an additive commutative semigroup with metric d satisfying d(x + z,y + z) = d(x, y) for all
x,v,z € X,and X7 the set of all functions from T into X.Ifn € Nand f, g € XT, wesetv(n, f, g, T) = sup 2?21 d(f () +g(s;),
g(t) + f(s;)), where the supremum is taken over all numbers sy, ..., Sy, ],...,%; from T such that s1 <t; <sH < <+ <

n < tn. We prove the following pointwise selection theorem: If a sequence of functions {f;}jen C X T'is such that the closure in
X of the set { f (1)} jeN is compact for each t € T, and

1
lim { — lim su v(n, f:, fr,T) ) =0,
naoo(n N—o0 j,k}NI,)j;ék ( fj Ji ))

then it contains a subsequence which converges pointwise on T. We show by examples that this result is sharp and present two of
its variants.
© 2007 Elsevier Inc. All rights reserved.
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1. Introduction and main result

Given a nonempty subset T of the set R of real numbers and a metric space (X, d) with metric d, let X7 be
the set of all functions f : T — X mapping T into X. We are interested in finding conditions on the sequence
of functions {f;} ={f j};?‘;l c XT, under which {f 7} admits a pointwise convergent subsequence. Recall that { f;}
converges pointwise (or everywhere) on T to a function f € xT provided d(f;(t), f(¢)) - Oas j— ooforallt € T.
If T =la,b] is an interval and X =R, the classical conditions on {f;} are given by the famous Helly Selection
Theorem [17]: { f;} is uniformly bounded and each f; is a monotone function.
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There is a number of generalizations of the Helly Theorem for functions of a real variable: [1,2,4—10], [13, Part III,
Section 2], [14,15,18,20,23-25] and references therein. The problem under consideration is motivated by the numer-
ous applications in Analysis of the Helly Theorem as well as its generalizations, e.g., [1,4—6,11-13]. Usually these
generalizations rely on the boundedness of certain types of variations for functions from the sequence { f;}, which
consists of regulated functions (i.e., those having finite left and right limits at all points). However, of interest are
conditions having nothing to do with the boundedness of variations or regulated functions as presented, e.g., in [8,18]
and [23]. In order to recall one of these conditions, to be generalized in the sequel, we need a definition.

GivenneN, feXT and@#E C T, we set

n
v(n, f, E) =sup Yy _d(f (), f(s) (1)
i=1

where the supremum is taken over all 27 numbers {s; }?:1, {t; }?Zl CEsuchthat s <y <<t <~ <51 <
th—1 < sp < 1. The sequence {v(n, f, E)}f;o=1 C [0, o0] is called the modulus of variation of f on E—this notion was
introduced by Chanturiya in [3] for E =T = [a, b] and X = R (the general case was considered in [8]). We note that
v(l1, f, E) is just the diameter of the set f(E) (= the image of E under f), also known as the oscillation of f on E.
Clearly, v(n, f, E) is finite for all n € N if and only if v(1, f, E) < oo (i.e., when f is bounded on E) and, moreover,
v(l, f, E) <v(n, f, E) <nv(l, f, E) (for more properties of the modulus of variation see [7,8] and [10]).

A sequence {f;} C X T is said to be pointwise precompact (on T) provided the sequence { f Ty =1{f; (t)}?o=1 is
precompact (i.e., its closure in X is compact) for all # € T. Given a sequence i : N — R, the condition u(n)/n — 0
as n — oo will be written as w(n) = o(n) (in E. Landau’s notation).

The following is a pointwise selection principle for metric space valued functions of a real variable in terms of the
modulus of variation [8, Theorem 1].

Theorem A. Let 9 # T C R and (X, d) be a metric space. If { fj} C X T is a pointwise precompact sequence satisfying
p(n) =limsupv(n, fj, T) =o(n), )

j—o00
then it contains a subsequence which converges pointwise on T to a function f € XT such that v(n, f, T) < u(n),
neN

It is shown in [7-10] that this theorem and its more general counterparts contain as particular cases many Helly-type
selection theorems—actually, all those from references above, except [14] (where functions between linearly ordered
sets were treated) and [18] and [23] (which were shown in [19] to be independent); for more details see Remark 4 in
Section 4.

The aim of this paper is to show that if the metric space (X, d) is equipped with an additional algebraic structure,
namely, the addition operation, then condition (2) in Theorem A can be weakened. In order to present our main result
in this direction (Theorem 1 below), we review some more definitions.

In what follows the triple (X, d, +) is a metric semigroup [6, Section 4], that is, (X, d) is a metric space with
metric d, (X, +) is an Abelian semigroup with the addition operation + and d is translation invariant in the sense that
dx+z,y+z)=d(x,y) forall x,y,z € X. Given x, y,u, v € X, we have

dx,y) <d(x+u,y+v)+du,v), 3)
dx+u,y+v)<dx,y)+du,v). @)

In particular, (4) implies that the addition operation (x, y) — x + y is a continuous mapping from X x X into X.
GivenneN, f,ge XT and@ # E C T, we set

n
v(n, f.8, E)=sup Y _d(f(t:)+g(si), g(t:) + £ (1)) )

i=1
where the supremum is taken in the same manner as in (1). The sequence {v(n, f, g, E)}7>; C [0, oo] will be termed
the joint modulus of variation of f and g on E. We note that (5) is symmetric in f and g, it is equal to zero if
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f=g,anditisjustv(n, f —g, E) if (X, | -|) is a normed vector space with the generated metric d(x, y) = [|x — y|,
x,y € X.Also,if f,g e XT are bounded on E, then (5) is finite for all n € N, for, by virtue of (4) and (5), we have

vn, f,8 E) <v(n, f, E)+v(n, g, E). (6)

More properties of the joint modulus of variation are presented in Lemma 1 below.

Throughout the paper we shall be concerned with double sequences o ; € R for j, k € N having the property that
aj j=0forall j € N (see, e.g., condition (7)). Such a sequence is said to be convergent to anumber / € R, in symbols,
lim; x o0 @ x =, provided for each & > 0 there exists an N = N(¢) e Nsuch thatatj; € [l — &,/ +¢] forall j > N
and k > N with j # k. Also, we set

limsupoj = lim sup{ajr: j =N, k>N, j#k}.

Jk—00 N—o0
The main result of the paper is the following pointwise selection principle for metric semigroup valued functions of a
real variable in terms of the joint modulus of variation.

Theorem 1. Let § # T C R and (X, d, +) be a metric semigroup. Suppose that { f;} C XT is a pointwise precompact
sequence of functions such that

limsupv(n, fj, fi, T) =o(n). @)

Jk—00

Then { f}} contains a subsequence which converges pointwise on T.

This theorem will be proved in the next two sections. Now we note that for functions with values in a metric
semigroup condition (2) implies condition (7): in fact, it follows from inequality (6) that
limsupv(n, fj, fx, T) <2limsupv(n, f;,T).
J.k—00 j—o0
Therefore Theorem 1 extends the class of sequences having pointwise convergent subsequences, but we no longer
can infer that the pointwise limits f of these subsequences satisfy regularity conditions such as v(n, f, T) = o(n)
from Theorem A (see Examples 4 and 2 in Section 4). So, Theorem 1 may be considered as an “irregular” version of
Theorem A. In the proof of Theorem 1 we apply the technique similar to that used in the proof of Theorem A (cf. [8]);
however, there is a significant difference: instead of the Helly Selection Theorem (which is inapplicable) in Step 2 we
apply the Ramsey Theorem from formal logic to double sequences. In this respect Theorem 1 is not a consequence of
and is not equivalent to the Helly Theorem. The idea to apply Ramsey’s Theorem in the context of pointwise selection
principles has appeared in [23] and later on has been extended in [18]. Our application of Ramsey’s Theorem and the
resulting Theorem 1 are quite different from those exposed in both of these papers (see also Remark 4 in Section 4).
The paper is organized as follows. In Section 2 we prove Theorem 1, except Step 2, present two corollaries and
comment on the necessity of condition (7). Section 3 is devoted to the proof of Step 2. Since, at least at first sight,
condition (7) may look cumbersome and somewhat involved (especially as it is written in the Abstract), in Section 4
we show by several examples that condition (7) can be effectively verified and that all assumptions in Theorem 1 are
sharp. Finally, in Section 5 we give two variants of our selection principle for the almost everywhere convergence as
well as for functions with values in a reflexive separable Banach space.

2. Proof of the main result

The properties of the joint modulus of variation needed in the proof of Theorem 1 are gathered in the following
Lemma 1—they resemble the corresponding properties of the modulus of variation (1) presented in [7, Lemma 1] and
[8, Lemma 2], and so, their immediate proofs are omitted.

Lemma 1. Givenn,m €N, f,g € XT and 9 # E C T, we have:

(@ vin+m, f,g. E)<v(n, f.g, E) +v(m, f.g, E);
(b) v(n, f.g. E)<v(n+1, f.g, E);
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(©) v(n, f,g, E"Y<v(n, f,g.E)if 0 # E' C E;
(A d(f@®)+g@),g@)+ f()+v@m, f,g, (—oo,sINE)<v(n+1, f,g,(—00, t]NE) ifs,t € Eands <t;

v(n+l, f.8.E)
(e) U(I’l+l, fvng) gv(n, fvng)_’_T
We note that if f and g are bounded functions on E (or v(l, f, g, E) < 00), the inequality in Lemma 1(e) is
equivalent to
v +1.f.8.E) _v(n. fog. E)

< 8

where, by virtue of Lemma 1(a), the right-hand side is < v(l, f, g, E) (cf. also (6)), and so, the limit
lim, 00 (1, f, g, E)/n exists in RT = [0, 00).

Moreover, under the conditions of Theorem 1, if w(n) designates the left-hand side of (7), then it is immediate
from (8) that {ie(n)/n};2 | C R™ is a nonincreasing sequence, and so, assumption (7) in Theorem 1 is quite natural.

Now we are in a position to prove our main result.

Proof of Theorem 1. If there are only finitely many distinct functions in { f;}, we may choose a constant subsequence
of {f;}, and we are done. Otherwise, picking a subsequence of { f;} if necessary, we may assume that all functions in
{f;} are distinct. Also, if T is at most countable, then, since the set { f;(¢)} is precompact in X for all # € T, we may
apply the standard diagonal process to extract a subsequence of { f;} which converges pointwise on 7. So we assume
that T is uncountable. The rest of the proof is divided into four steps for clarity.

Step 1. There exists a subsequence of { fj}, again denoted by { f;}, and a sequence y : N — R™ such that

v(n, fj, fr, T) <y@®m) foralln,j, keN. ©)]

In fact, condition (7) implies that its left-hand side, denoted by . (n), is finite for all n € N: for some ng € N we have
w(n) < nif n > ng and, by virtue of Lemma 1(b), u(n) < ng if 1 < n < ng. It follows that there is Ng € N such
that if j > No, k > No and j # k, then v(n, f}, fr, T) < u(n) +1 < n+ 1 for n > ng and, again by Lemma 1(b),
v(n, fj, fr, T) <no+ 1 for 1 <n < ng. In order to get (9), it suffices to denote the subsequence {f/+N0_1}§"=1 of
{f; }?O:I again by {f;} (so that condition (7) is still satisfied for { f;}) and define y by y(n) =n + 1 if n > ng and
ym)=no+1if 1 <n <ng.

Step 2. There is a subsequence of {f;} satisfying (9), again denoted by {f;}, and for each n € N there exists a
nondecreasing function v, : T — [0, y (n)] such that

.llcim v(n, fi. fe. (=00, t]NT) =v,(t) forallneNandteT. (10)
Jjk—o00

Since the proof of (10) is unexpectedly lengthy and uses certain ideas from formal logic [21], we postpone it until the
next section. Now, taking into account (10), we proceed as follows.

Step 3. Let Q denote an at most countable dense subset of 7', and so, Q C T C Q where Q is the closure of Q in R.
We note that Q contains all points of 7 which are not limit points for 7. By virtue of the monotonicity of each function
vy, from Step 2, the set Q,, C T of its points of discontinuity is at most countable, and so, the set S = Q U Uf;] On
is an at most countable dense subset of 7" having the property:

for each n € N the function v, is continuous on 7 \ S. (11

Since the set { f;(¢)} is precompact in X for allt € T and S C T is at most countable, we may assume with no loss
of generality (applying the standard diagonal process and passing to a subsequence of { f;} if necessary) that, for all
s €S8, fj(s) converges in X as j — 0o to a point of X denoted by f(s).

Step 4. Now we are going to show that, given t € T \ S, the sequence { f;(¢)} is Cauchy. If this is already done, the
precompactness of { f;(¢)} would imply that it is convergent in X as j — 0o to a point of X denoted by f(¢). This,
the argument at the end of Step 3 and equality 7 = S U (T \ S) would complete the proof of Theorem 1.

Let us fix ¢ > 0 arbitrarily. By the definition of 1 (n) in Step 1 and condition (7), we choose and fix a number n =
n(e) € N, depending only on ¢, such that u(n + 1) < e(n + 1). Because { f;} is a subsequence of the original sequence
{fj}, we get lim SUP; koo V(R + 1, £, fi, T) S p(n+ 1), which implies the existence of a number Jy = Jo(¢) € N,
depending on ¢ and n and hence only on ¢, such that v(n + 1, f}, fi, T) < pu(n +1) +¢ forall j > Joand k > Jp
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with j # k. By the definition of S and (11), the point ¢ is a limit point for 7" and a point of continuity of v,, and so, the
density of S in T yields a point s = s(¢) € S, depending on ¢, ¢ and n, such that |v, () — v,(s)| < &. Applying (10)
we find a number J; = Ji(¢) € N, depending on ¢, n, ¢ and s, such that if j > Ji, k > J; and j # k, then
|v(n7fjsfk’(_oo’t]mT)_Vn(t)}<8 and
[v(n, fi. fi. (—00,s1NT) —vu(s)| <e.
Being convergent, the sequence {f;(s)} is Cauchy, and so, there exists a number J, = J>(¢) € N, depending on ¢
and s, such that d(f;(s), fr(s)) <eforall j > Jo and k > J>. Assuming that s < t (the case ¢ < s is treated similarly),

applying (3) and items (d), (e) and (c) of Lemma 1 and noting that the number J = max{Jy, Ji, J2} depends only on ¢,
we get, forall j > J and k > J with j #k,

d(fi), fr@®) <d(fi(@) + fi(s), fu@) + fi () +d(f(s), fi($))
<v(n+ 1 £, fe, (00, t1NT) = v(n, fj, fx, (=00, s1NT) +¢
<v(n+1, fj, fi, (=00, t1NT) —v(n, fj, fx. (=00, t1NT)
+ [v(n, fj, fer (=00, 11N T) = v, ()| + [va (1) = vu(s)|
+|Un(s)_v(nr fjs fk,(—OO,S]ﬂT)‘—i—E
Yt L fi fi (zo0, 1NT)
= n+1
< V(n+l,fj,fk,T)

n+1

1
<MM+)+ ¢ +4e < 6eg,
n+1 n+1

whence the Cauchy property of { f;(¢)} follows. O

+e4+e+e+¢

+ 4e

Remark 1. If (X, || - ||) is a finite-dimensional normed vector space, the condition of precompactness of sets { f; ()}
at all points ¢ € T in Theorem 1 can be lightened to the condition sup jeN Il f; (to) || = Co < oo for some 7y € T': in fact,
by virtue of (9) we have v(1, f;, f1,T) < y(1), and so

Lo <= @ =i = | + | AO| + [ A6 | + | £
<y + | Ai|+2Co, teT, jeN. (12)

If dim X = oo, the precompactness of { f;(¢)} atall # € T cannot be replaced by the boundedness and closedness even
at a single point 7y (cf. [8, Section 3, Example 1]).

Remark 2. If a sequence { f;} C XT converges uniformly on T to a function f € X7 (i.e., sup,er d(fj(t), f(t)) =0
as j — 00), then condition (7) is necessary, namely,

lim v(n, fj, fx, T) =0 foralln eN. (13)
J.k—00 :
This is a consequence of the following straightforward inequality (cf. (4)):
v, S, feo T) <20 (supd (f;0), £ (0)) +supd(fics), (5)))-
teT seT

Condition (7) is not necessary for the pointwise convergence as is shown in Example 1 from Section 4; however, it is
“almost” necessary as can be seen from the next remark.

Remark 3. Let # # T C R be a Lebesgue measurable set having finite measure. If {f;} C X T is a sequence of
measurable functions which converges pointwise (or almost everywhere) on 7', then, by Egorov’s theorem, for each
& > 0 there exists a Lebesgue measurable set E(¢) C T whose Lebesgue measure is < ¢ such that {f;} converges
uniformly on 7'\ E(¢). Applying the observation of Remark 2 with T replaced by T \ E(¢), we get:

lim v(n, fj, fi. T\ E(¢))=0 forallneN.

J.k—o00
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Under the assumptions of Theorem 1 we have the following corollary, which is established by applying the standard
diagonal process:

Corollary 1. If {f;} C X T is a sequence such that
limsupv(n, fj, fx, T\ E) =o0(n) for an at most countable E C T
J.k—00

or
lim sup v(n, fis fi, TN s, t]) =on) foralls,teT, s<t,

J.k—00

then { f;} contains a subsequence which converges pointwise on T

In order to formulate one more corollary (and a particular case) of Theorem 1, we introduce two notions related to
generalized variations: g-variation in the sense of N. Wiener and L.C. Young (e.g., [20]) and A-variation in the sense
of D. Waterman [25].

Let ¢ : RT™ — R* be a nondecreasing continuous function vanishing only at zero and such that ¢(p) — oo
as p — 00, and A = {};}{2, be a nondecreasing sequence of positive numbers such that Y2, 1/x; = co. Given
foge X, weset

Vo(f. 8. T)=sup Y _o(d(f(t:) + g(si). g(t) + f(s0))),

i=1

where the supremum is taken over all n € N and {s;, t,-}l'-’=1 CT suchthats; <1 <sp < <--- <5, <1y, and

Valf g, T) = Supz d(f )+ g(i);f(n) + f(Si))’

i=1
where the supremum is taken over all n and {s;,#;}7_, as above and all permutations w : {1,...,n} — {1,...,n}. If
g is a constant function, then the quantity V,(f, g, T) is the usual Wiener—Young ¢-variation and VA (f, g, T) is the
usual Waterman A-variation of f on T, and if ¢(p) = p and A; = 1, these quantities give the classical notion of the
Jordan variation (for more details in this context see, e.g., [8]).
If n € N, the following estimates hold for the joint modulus of variation (5) in terms of the two quantities above
(their proofs are the same as the proofs of the corresponding estimates in [7, p. 27], [8, p. 612 and Example 7] and
[16, Theorem 11.17]): if ¢ is convex, then it admits the continuous inverse (p_l and

1
v(n, f,8,T) <np”" (;Vw(ﬁ g, T));

if ¢ is not necessarily convex, then

n n
v(n, f,8,T) < sup{ D el o Yy CRY and D i <V, (fig. Tt

i=1 i=1

where (p_T_l (r) =max{p e R": ¢(p) =r} forr € RT, and

vn, f, 8, T) < Valf.g. T).

n
2= 1/A
Taking into account the above three estimates for the joint modulus of variation and noting that their right-hand sides
are o(n) provided the values V,,(f, g, T) and V(f, g, T) are finite, under the assumptions of Theorem 1 we have the
following

Corollary 2. If a sequence {f;} C X T is such that
limsup Vi (fj, fk, T) <oo withx=¢ or A,

J.k—00

then condition (7) holds, and so, { f;} contains a subsequence which converges pointwise on T.
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Similar corollaries can be readily given when more general generalized variations are involved; for more details
we refer to [7, Section 6], [9] and [10, Section 6].

3. Proof of claim (10)

In order to prove assertion (10), we need Ramsey’s logical theorem [21, Theorem A] which, for the sake of conve-
nience, is recalled below as Theorem B.

Given a nonempty set I", n € N and an injective function o : {1, ...,n} — I', the set {o (1), ...,0(n)} is called an
n-combination of elements of I" (note that an n-combination may be generated by n! different injective functions).
Let I'*" denote the family of all n-combinations of elements of I".

Theorem B. Suppose I is an infinite set, n,m € N, and I'*" = J/_, C; is a disjoint union of its m nonempty
subsets C;. Then, under the Axiom of Choice, I" contains an infinite subset A such that A*" C Cy, for some io €

{1,...,m}.
This theorem will be applied several times with I" a subsequence of { f;} andn =m =2.

Proof of (10) will itself be subdivided into steps (i)—(iv).

(1) Let us show that given n € N and ¢ € T, there exists a subsequence { f j("‘t)} of {f;}, depending on n and ¢, such
that the limit

lim v (n, fj(”’t),f,f"’t),(—oo,t]ﬂT) exists in [0, y (n)]. (14)

Jk—00

Let co be the middle point of the interval [0, y (n)] and (cf. (9) and Lemma 1(c)) let Cl1 be the set of those pairs
{fj, fi} with j, k € N, j # k, for which

v(n, fj, fx, (—00,11NT) €10, o), (15)

and Czl—the set of those {f;, fx} with j,k € N, j # k, for which the quantity on the left in the inclusion (15)

belongs to the interval [co, y (n)]. If C, ! and C2 are nonempty, they are disjoint, and so, by Theorem B, there exists

a subsequence {f } of {f;} such that elther (i1) {fl fllecC| forall jkeN, j+#k, or (i) {fl £} e €3 for all

j, keN, j#k. If C1 # () and (i1) holds, or if C2 #, we set [ay, b1] = [0, col, while if C2 # () and (ii1) holds, or if
=0, we set [ay, bl] = [co, y (n)].

}OO

Inductively, if peN, p > 2, and a subsequence { f p-l { of {fj} and an interval [ap_1,bp 1] C [0, y(n)] are

already chosen, we let ¢, 1 be the middle point of [ap—1,b,—1] and C| P be the set of those pairs { f P 1 k } with
j, k €N, j #k, for which

v(n £ U (001N T) € ap_1. cpo), (16)

and CJ—the set of those { f jp -1 b ~!} with j, k €N, j # k, for which the quantity on the left in the inclusion (16)
belongs to [cp—1, bp_1]. If the sets Ci P and C, ! are nonempty, they are disjoint, and so, applying Theorem B, we obtain
a subsequence {f‘p}oo | of{fp } such that either (i) {fp flyecy forall j k€N, j #k, or (iip) {fp, rlryecy
forall j,keN, j#k.If Cp # () and (i,) holds, or if Cp =, we set [ap, bp]l =[ap—_1, cp—_1], while if C’7 # () and
(iip) holds, or if C{ =@, we set [a,, byl = [cp—1,bp_1].

In this way for each p € N we have nested intervals (a1, bp+1] Clap, bplin [0, y (n)] with b, —a, =y (n)/27
and a subsequence {fjp};?"zl of {fjp*] %) (where {f;’}?‘;l = {fj}) such that v(n, ]P, L. (=00, t1NT) €lay, byl
forall j,keN, j #k.Letl € [0, y(n)] be the common limit of a,, and b, as p — c0. Denoting the diagonal sequence
{ f J }°° by { f ("’t)} we infer that the limit in (14) is equal to /: in fact, given ¢ > 0, there exists p(e) € N such that

Apee), bpe) € [l —e,1+¢] and, since {f(n t)} is a subsequence of {fp(s)} we find, for all j, k > p(e), j #k,

that

J=p(&) j=1°

v(n, £, £ (=00, (1N T) € lap(ey. bpie)) C 1L — .1 +£].
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(ii) Let O be an at most countable dense subset of T (and so, Q C T C Q). The set Ly = {t € T:
(t —68,t) N T = for some & > 0} of points from 7 isolated from the left for 7 is at most countable (possibly
empty), and the same is true for R ={r € T: (t,t + ) N T = () for some § > 0}. Moreover, LT N Ry C Q. Then the
set Z = Q U Ly U Ry is an at most countable dense subset of 7.

We assert that, given n € N, there exists a subsequence { f j(")} of { f;} satisfying (9) and a nondecreasing function
¢n : Z — [0, y(n)] such that

lim u(n,f;’”,f,f">,(—oo,s]mT) = @u(s) forallse Z. (17)

Jjk—o00

We may assume that Z = {sp};ozl. By step (i), there exists a subsequence {fj(""“)} of { f;}, denoted by {f;n)1 }, and
a number from [0, y (n)], denoted by ¢, (s1), such that

. 1 1
im v(n, /", £ (—00, 511N T) = gu(sy).

Jjk—o00

Inductively, if p € N, p > 2, and a subsequence { f ;n)p _l}?ozl of {f;j} is already chosen, we apply step (i) to pick

a subsequence {fj(n)p};?o | of {fj(n)pfl} and a number ¢, (sp) € [0, y (n)] such that

lim v(n, f;")p, fk(”)p, (=00, 1N T) = @u(sp).

Jk—00

Then (17) is satisfied for the diagonal sequence { f ;")J }‘;021, denoted by {f j(”)}. It is clear from Lemma 1(c) that the
function ¢,, defined by the left-hand side in (17) is nondecreasing on Z.

The assertion (18) in the next step (iii) is, actually, a variant of Helly’s selection theorem for specific double
sequences.

(iii) Let us prove that, given n € N, there is a subsequence of { f;} satisfying (9), denoted as in step (ii) by { f /.(") IR
and a bounded nondecreasing function v, : T — [0, y (n)] such that

lim v(n,f;"), " (=00, (1NT) = v, (1) forallreT. (18)
Jik—00

We extend the function ¢, given by (17), from the set Z to the whole R according to Saks’ idea [22, Chapter 7,
Section 4, Lemma (4.1)] as follows:

On(t)= sup @u(s) ifteRand (—o0,f]NZ#P

se€Z,s<t

and @, (¢) = infycz @, (s) otherwise. Clearly, the function ¢, : R — R* is nondecreasing and bounded; moreover,
on(R) C ¢, (Z) C [0, y (n)]. Therefore, the set P, C R of points of discontinuity of @, is at most countable. Let us
show that

lim v(n, /", f. (00, (1NT) =Gn(t) forallt €T\ Py, (19)

Jjk—o00

where { f j(")} is the sequence constructed in (17) of step (ii). Taking into account (17), we may assume that ¢ €
T\ (P,UZ).Lete > 0be arbitrarily fixed. Since 7 is a point of continuity of @, there exists a § = §(n, ¢, ¢) > 0 such
that

Pn(s) € [@n(t) — &, Pu(t) + €] foralls € R with |s — 1] < 6. (20)

Sincet ¢ Lt and T C Z, we have ¢/ #@—6,)NT C (t—6, t)ﬂz,and so, thereisans; =si(n,e,t) et —6,t)NZ;
similarly, ¢ ¢ R7 implies the existence of an so = sy(n, €,1) € Z witht < sp <t 4 6. Denoting, for the sake of brevity,
the quantity under the limit sign in (19) by v, (), by (17) we find a number N = N(n, ¢) € N such that, for all
j = N and k > N with j # k, we have

Vn, jk(s1) € [@n(s1) — &, 0u(s1) + €] and vy ji(s2) € [@n(s2) — & @n(s2) + £].
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In view of Lemma 1(c), vy j x(s1) < vy jk(t) < vn, jx(52), and so, (20) together with equalities @, (s1) = ¢, (s1) and
On(52) = @y (s2) yield

Un,jk(t) € [Qon(sl) — &, ¢n(s2) + 8] - [5}1([) —2¢,@n(1) +28]

forall j,k > N, j # k, which establishes (19).

In order to obtain (18), we note that T = (T \ P,,) U (T N P,) where the set T N P, is at most countable. Arguing as
in step (ii) with Z replaced by T N P,, we find a subsequence of { f j(")}, again denoted by { f j(")}, and a nondecreasing
function ¥, : T N P, — [0, y (n)] such that the limit on the left in (19) is equal to v, (¢) for all t € T N P,. Defining
v : T —[0,y(n)] by v, (t) = @,(t) if t € T\ P, and v, (t) = ¥, (t) if t € T N P,, we arrive at (18) where, in view of
Lemma 1(c), the function v, is nondecreasing on 7.

(iv) Here we complete the proof of assertion (10). By step (iii), there is a subsequence { f j(l)} of the sequence { f;}
satisfying (9) and a nondecreasing function vy : 7 — [0, ¥ (1)] such that

lim v(1, f17, £V (—00.(INT) = vy (1) forallzeT.

J.k—00

If n e N, n > 2, and a subsequence { fj("_l)} of {f;} is already chosen, by virtue of step (iii) applied to the sequence

{f j("fl)} (instead of { f;} from (iii)), we find a subsequence { f ;")} of {f j(”fl)} and a nondecreasing bounded function
v o T — [0, y (n)] such that condition (18) holds. It follows that the diagonal subsequence {fl.(])};’.‘;l of {f;}, again
denoted by { f;}, satisfies property (10). O ‘

4. Examples illustrating the sharpness of Theorem 1

Example 1. Condition (7) is not necessary evenif v(n, f;, T) = o(n) forall j € N. Let D : R — {0, 1} be the Dirichlet
function, i.e., the indicator function of the set Q of all rational numbers: D(#r) =1ift €e Qand D(t) =0ifr e R\ Q.
Givent € Rand j € N, we set f;(t) = 1 if j!t is integer and f;(t) = 0 otherwise. Clearly, f; converges pointwise on
RtoD.If T =0, 1], we have v(n, f;, T) = o(n) for each j € Nand v(n, D, T) = n (cf. [8, Section 3, Example 5]),
and a straightforward calculation shows that

| (n it n <211 — kll,
v, fi i T) = {2|j! — K ifn > 20—k,

Thus, limsupj’k_)C>O v(n, fj, fx, T) =n# o).

n, j,keN.

Example 2. Under the assumptions of Theorem 1 we cannot infer, for the limit function f, that v(n, f, T) = o(n). In
fact, setting f; (1) = (1 + (1/j)D(),t € T =0, 1], we find that f; converges uniformly on T to D, condition (7) is
satisfied and v(n, D, [0, 1]) = n # o(n). This example shows also that Theorem 1 can be applied to the sequence { f;}
while Theorem A is inapplicable; see also Example 4 below.

Theorem 1 cannot be applied to sequences of the form f;(t) = (=1ID() or fi@®) = (=17 + (1/i)D(@),
t € [0, 1]. However, noting that the restriction of D to [0, 1] \ Q is the zero function, Theorem 1 can be applied
to these sequences in the form of Corollary 1. Now we construct a sequence {f;} having a pointwise convergent
subsequence, but { f;} does not satisfy the assumptions of Corollary 1.

Let [0, 1] = A U B be a disjoint union of two uncountable dense subsets of [0, 1] (e.g., if C C [0, 1] is the usual
Cantor ternary set, we may put A = ([0, 1]NQ)UC and B=1[0,1]\ A=[0,1]\ (QUC)),and let £:[0,1] - R
be given by £(1) =1ift € Aand £(t) = —1ift € B. Set f;(t) = (=D/E®), t € [0,1]. If E C [0, 1] is at most
countable, n € N, {;}_| CA\ E and {s;}7_| C B\ E aresuchthat 0 <s1 <t; <sp <fp <--- <5, <t <1,
then for j even and k odd or vice versa we have |(f; — fi)(t;) — (f; — fi)(si)| =4 forall i € {1,...,n}, and so,
v(n, [, fi [0, 11\ E) > 4n.

Example 3. Condition (7) in Theorem 1 is essential: the sequence f;(¢) = sin(jt), t € [0, 27], j € N, has no pointwise
convergent subsequence and does not satisfy (7). To see the latter, given n € N and k > 3"~!, we set

k .7-[
Si:ﬂ

1

(@-37'=1) and =T33 1) i=l..on
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Clearly,0<s’f<t{‘<s12‘<t§<~~~<s§<t,’§<2n'and,ifj=2k,then

|(f; = fO(tF) = (fj = fo(sH) =1 forallie{l,...,n).
Thus, v(n, fak, fx,[0,27]) > n, and so, limsupj’k_)C>O v(n, fj, fx,10,27]) =2 n

Example 4. Here we show that if f; € RO i e N, is given by

(- )’"J”

fi()=D@) + ——— Z 1)1 1fte1m=[m—_l,L>,meN,

and f;(1) =1 —log2, then the assumptions of Theorem 1 are fulfilled for { f;} (because { f;} is uniformly bounded
and uniformly convergent on [0, 1]), while those of Theorem A are not (see also Remark 4 below). Indeed, in order
to see that (2) is not satisfied, we let 0 <51 <) <--- <8, <t, <1 be such that s; € Iny—; \ Q and #; € Ix N Q,
k=1,...,n.Forsuch k’s we get:

i J — i

C\2k4 2k i C\2k—14j 2kl o
i) — 0] =1+ 2 +Z( A Z( )

i=1 i

=1/

1

This gives v(n, f},[0,1]) > n/3 foralln, j € N.

>

Remark 4. The last example and the observation at the end of Section 1 show that if X is a metric semigroup
then Theorem 1 is more general than Theorem A. Since Theorem A implies many selection theorems based on certain
notions of generalized variations (see [7-10]), Theorem 1 does as well. Another types of pointwise selection theorems,
based on notions of oscillations, were presented in [23] and [18], and it was proved in [19] that Theorem A has no
relationship neither with Theorem 1.2 from [23] nor with Theorem 2.1 from [18]. In this respect we note that, along
with Example 4, all functional sequences constructed in [19] satisfy the assumptions of Theorem 1. However, the
sequence {f;} from Example 4 does not satisfy the assumptions of [23, Theorem 1.2] and [18, Theorem 2.1]: the
proof of this is analogous to Step II in the proof of Theorem 3.1 from [19].

Example 5. Here we construct two sequences {f;} C RT with T = [0, 1], for which condition (7) holds in its full
generality with o(n) at the right-hand side as cqmpared with (13) and Example 4 where o(n) = 0 at the right in (7).
Let fj(1) =0if0<t < 1and f;(1) =(=1)/. Then v(n, f;, fx, T) =(-1)/ — (—=1)¥|, and so

limsupv(n, fj, fr, T) =2 foralln e N.

J.k—00

Now, define f; as follows: if j is odd, then f; =0on T, and if j =2p is even, then f;(1) = —log2 and

(— 1)P+'" Zo(=DF m—1 m
H=-—">— frely,=|——,—— ), meN.
Fop(@®) ; ift €l )
We are going to show that, for all n € N,
—Z < limsupv(n, f}, fi, )<4Z— 1)

Jk—00

where ) ' 1/i =y +logn +a, =o(n), y =0.57721566490. .. is the Euler constant and o, — 0 as n — oo. Let

0<n<n< - <1 <ty <landm; e Nbesuchthatt; € I, i €{l,...,2n}iftp, <landie{l,...,2n -1}
if #5,, = 1. It is clear for such i’s that m; < m;1, and with no loss of generality we suppose that my; 1 < my; for all
i=1,...,n. In order to prove the right-hand side inequality in (21), we consider three cases (i)—(iii).

(i) If j and k are odd, then v(n, f;, fx,T) =0.
(ii) Let j =2p and k = 2q for some p,q e N. If r,, < l and i € {1, ..., n}, we have:
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(=hrtmi G (=DE (Dt S (=) (D
|(fj = i) ) = (fj = fi) (i) = |————— - — —
pmo; = gma;i = pmai—
mi: ( l)l ( l)l]+m2i—l +m2,-_1 (_1)l
= ! gmai—1 = !
( 1 1 ) ( 1 1) 4
< + —+-)< . (22)
mp; M| P q mo;—1
If 1, = 1, then along with (22) fori € {1,...,n — 1}, we have:
(=1yptma-t 1ypFma-1 "2 1)1 (=1)dtma-1 "2
|(fi = fiotan) — (f; — fltaa—1)| = |— +
pman—1 =1 qmap—1 =
1 1 1 2
< —+ - < . (23)
myp—1 \ P q map—1
It follows from (22) and (23) that
n n 4 n 1
DI = @) = (fj = fmi-n| <Y < 4y - (24)

i=1 i=1 i=1

(iii) Let j =2p and k be odd (the case when j is odd and k = 2p is considered similarly). Since Y ;2 (— Dl/l=

—log2 and f; =0, in the case fp,, < 1 we have, foralli € {1, ..., n},
R L = Gt D G L S G O
|(fi = fio i) — (fj — fOtai—)| = |——— - -
pmy; = ! pmai—i = !
mo; mai—|

+

BTy
g2y Y

=1

1 1 (-1!
< + Ly > +log2
ma  ma-1)p |1

2 n 1 n 1 < 4
Smgicr o ma+ 1 my_ 1 myiy

Analogously, this estimate can be established if 12, = 1 and i € {1, ..., n}, yielding (24). In this way the right-hand
side inequality in (21) follows.

To obtain the left-hand side inequality in (21), we pick arbitrarily t; € I;, i =1, ...,2n. If j =2p with p > 6 and
k is odd, we have:

(_1)p+2i 2i (_1)1 (_1)p+2i—1 2i—1 (—l)l

|(fj—fk)(fzt')—(fj—fk)(t2i—1)|=| > +l; i —g l

(1)P L, 1y,
2i "2i—1) " 2i

>1 1 1+ 1 N
2i 25 2i—1)7

which, after summing over i =1, ..., n, implies (21).

1
4i’

5. Variants of the selection principle

Suppose that in Corollary 1 (p. 618) E C T is a set of Lebesgue measure zero. Then, according to Theorem 1,
a subsequence of {f;} converges pointwise on 7 \ E, that is almost everywhere on T'. The following theorem is
a selection principle for the almost everywhere convergence in terms of the joint modulus of variation and may be
considered as a converse to the observation in Remark 3 from Section 2.
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Theorem 2. Let § # T C R, (X,d,+) be a metric semigroup and {f;} C X T a sequence of functions which is
pointwise precompact almost everywhere on T and satisfies the condition: for each p € N there exists a measurable
set E,, C T of Lebesgue measure < 1/p such that

limsupv(n, fj, fr, T\ Ep) =o0(n).

J.k—00

Then { f;} contains a subsequence which converges almost everywhere on T.

Taking into account Theorem 1 and the diagonal process, the proof of Theorem 2 follows the same lines as that of
Theorem 6 from [8] with obvious modifications, and so, is omitted.

In order to present one more variant of Theorem 1, let (X, || - ||) be a normed linear space over the field K =
(R or C). The notion of the joint modulus of variation (5) is introduced with respect to the usual induced metric
dix,y)=lx—yl,x,y€X.

A certain geometrical interpretation of v(n, f, g, T) can be gained if we note that the value || f(#) + g(s;) —
g(t;) — f(si)| from (5) is equal to the two times the distance between the “middle” points (f(#) + g(s;))/2 and
(@) + f(si))/2.

Let (X*, | - ||) be the dual of X where ||x*|| = sup{|x*(x)|: x € X, ||x]|| <1}, x* € X*. If the bilinear functional
(-,-) : X x X* —> K is defined by (x, x*) = x*(x) for all x € X and x* € X*, then it determines the natural duality
between X and X*. Recall that a sequence {x;} C X is said to converge weakly in X to an x € X provided (x;, x*) —

(x,x*) in K as j — oo for all x* € X*, which will be written as x; X xin X.

Theorem 3. Let D AT C R and (X, || - ||) be a reflexive separable Banach space with separable dual (X*, || - |).
Suppose that {f;} C XT is such that sup e |1 f (00) | = Co < o0 for some to € T and condition (7) is satisfied. Then
{fj} contains a subsequence, again denoted by { f;}, such that f;(t) Bt f(@)in X forall t € T and some function
fexT.

Due to the separability of X*, the proof again relies on the diagonal process and Theorem 1 applied to the sequence
of K-valued functions T 5 ¢t — (f; (1), x*) € K, j € N, x* € X*, and can be easily adapted to the case under consider-
ation from the proof of Theorem 7 from [8]—we note only that, by virtue of (12), the quantity C(¢) = sup jeN Ilfi @Il
is finite for all # € T and, given x* € X™*, we have

@) < o)) < reT, jeN,

and

limsupv(n,((fj — fk)(-),x*), T) < ||x*|| lirllclsupv(n, fis fi. T).
J,k—o00

J.k—00

As a simple example (cf. Example 3), let x;(¢) = sin(jt), t € [0,2x], and f; : [0,1] - X = L2[0,27] be given
by fj(s) = x; for all s € [0, 1] (i.e., each f; is a constant function), j € N. Then, by Theorem 3 applied to {f;},
a subsequence of {x;} converges weakly in X and, since {x;} is weakly Cauchy, {x;} converges weakly in X; clearly,
the weak limit of {x;} is zero, which is the well-known classical result.
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