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1. Introduction

Let (X, ®, m) be a o-finite measure space, and let T be a positive contraction
defined on L'(X, ®, m). It was shown by Hopf [9] that the space X can be
decomposed into two disjoint subsets with respect to T, the conservative part and
the dissipative part. Recently, Neveu [12] remarked that one can single out a
particular subset, called the strongly conservative part, from the conservative
part. In what follows, we show (theorem 2) that if the positive contraction 7 is
conservative, then the complement of the strongly conservative part can be
decomposed further into at most a countable number of disjoint subsets, each
of which is characterized by a certain infinite sequence of positive integers. As
Neveu has remarked, the strongly conservative part is characterized as the
maximal set carrying an element f in L!(X, &, m) which is left invariant by T
(see theorem 1 below).

The problem of determining the existence of a strictly positive element which
is left invariant by T has received considerable attention in recent years in
connection with the invariant measure problem for measurable transformations
and Markov processes. Various necessary and sufficient conditions for the exist-
ence of such an element f (though stated in terms of the existence of a finite,
invariant, and equivalent measure) have been obtained by Hopf [8], Dowker
[3], [4], Calder6n [1], Hajian and Kakutani [6], and Sucheston [13] for the
case of an operator 7 which arises from a measurable transformation; and
by Ito [10] and Hajian and Ito [5] for the case of a T which arises from a
Markov process. The methods and results of the last two papers cited above can
be generalized further without any modification. In fact, Neveu [12] proves some
of these assertions for the general case of a positive contraction T operating on
LY(X, ®, m) using much simpler and more elegant arguments.

In Hajian and Ito [5] it was shown by means of a trivial counter-example
that the case of Markov processes in general is not quite the same as for the
case of invertible measurable transformations. However, assuming that the
operator is conservative, most of the annoying minor difficulties disappear, and
the theory generalizes smoothly. In the second part of this paper we show
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(theorem 3) that all of the necessary and sufficient conditions previously obtained
in [5] for the case of invertible measurable transformations generalize to positive
contractions which are assumed to be conservative. We also show (theorem 4)
that these conditions are violated in a stronger way, just as in the case of in-
vertible measurable transformations, when a positive contraction is conservative
and ergodic and admits no strictly positive invariant element.

In the last part of the paper we restrict to operators which arise from Markov
processes and measurable transformations. In each case we prove a theorem
which seems to be of some interest. It would be interesting to generalize them
to the case of a positive contraction if possible.

2. Definitions and basic concepts

We shall use the following basic notations and definitions: (X, ®, m) represents
a o-finite measure space; ¢ a measurable nonsingular (not necessarily invertible)
transformation on (X, ®, m); P(x, A) a nonsingular Markov process; L1(X, ®, m)
the Banach space of real-valued m-integrable functions; and L*(X, ®, m) the
Banach space of real-valued m-essentially bounded functions with their respec-
tive usual norms. For detailed definitions of these and other concepts used
throughout this paper see [5].

Most of the statements involving an element f in L1(X, ®, m) or L*(X, ®, m)
are meant to be qualified by the words a.e., and all the subsets considered are
assumed to be measurable even though not explicitly stated.

A linear operator T defined on L'(X, ®, m) will be called a positive contraction
if it satisfies the following two conditions:

() T is positive, that is, Tf > 0if f > 0;

®) Tl < 1.

Let us denote by U the adjoint operator of T'; then U is a linear operator on
L*(X, ®, m) satisfying the following two conditions:

(a’) U is positive;

®) U]l < 1.

We say that an element f € LY(X, ®, m) is invariant under T (or simply
T-invariant) if Tf = f. An element g € L*(X, ®, m) is invariant under U (or
simply U-invariant) if Ug = g, and g is U-subinvariant if Ug < g. Aset Be ®
will be called a U-invariant set, or a U-subinvariant set, if the characteristic
function Xz of B is a U-invariant function, or a U-subinvariant funetion, re-
spectively.

We shall be concerned with the existence of a nonnegative T-invariant f £ 0.
We remark that for the existence of such an element and for related problems we
may assume without loss of generality that the given measure m is finite. This is
because if m is not finite but is o-finite, then we can consider a finite measure m*
equivalent to m (see [5]). If we write w = dm*/dm, the Radon-Nikodym deriva-
tive of m* with respect to m, then the formula

(D Tf = (1/w)T(fw) for fe L'(X, ® m*)
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defines a positive contraction T on the space L'(X, ®, m*). (Note that f &
L(X, ®, m*) if and only if fw € L}(X, ®, m) and that w is positive almost
everywhere.) We see easily that T has an invariant element f; if and only if
T leaves go = fow invariant. Furthermore, one can easily show that Tf =
(1/w)T*(fw) holds for each n; therefore, the infinite sum > ;- 7|f|(x) con-
verges or diverges at a point x if and only if the corresponding sum
3 71 T fw|(x) converges or diverges at z, respectively. Therefore, in the sequel
we assume that m(X) = 1.

Let us denote by 1 the function taking constant value one a.e. Let us write
C = {z]| Ta-0oTrl(z) = ©} and D = X — C. Hopf [9] showed that for any
function f € LY(X, ®, m) with f > O there exists a subset N; of C such that
m(N;) = 0 and such that Y 7-o T%f(z) =  for all x € C — N;. Furthermore,
for any function g € LY(X, ®, m) there exists a subset N, of D such that
m(N,) = 0 and such that X 7-o T"|g|(x) <  for all z € D — N,. The set C
thus defined is called the conservative part of the operator T and D the dissi-
pative part.

We say that a positive contraction T is ergodic (or, equivalently, U is ergodic)
if the only U-invariant functions are constants. Note that in general the ergo-
dicity of T defined in this way does not necessarily imply that it is conservative.

For a positive contraction T defined on L!(X, ®, m) and for any set A € ®
withm(4) > 0, wedefine Tof = X4T(X4f). Clearly, T4 defines a positive con-
traction on L'(A4, ®4, m4) where ®, denotes the s-algebra of those sets in ®
which are contained in 4, and m4 denotes the restriction of m to ®4. If we denote
by Uy, the adjoint of T4 defined on L*(4, ®4, m4), then Uy can be shown to be
induced by U in the following manner: Usg = XU (X4g).

We shall use the following two lemmas quite often in the sequel.

LemMA 1. The following four conditions are equivalent:

(1) A € ® is U-subinvariant;
(i) for any f € LN(X, ®, m), the inclusion {z|f(x) # 0} C X — A implies that
{z|Tf(x) = 0} CX — 4;

(iii) for any f € L\(X, ®, m), T%f = X4T*f holds for every positive integer k;

(iv) for any g € L*(X, ®, m), Ukg = U*(Xag) holds for every posttive integer k.

Proor. Weshall prove that (i) = (i) = (iii) = (iv) = (i). For the first impli-
cation, suppose (i) does not hold. Then there exists an element f € LY(X, ®, m)
such that {z|f(z) = 0} C X — A4 and Tf(z) 5 0 for all z in some set B C 4
with m(B) > 0. We may assume, taking the absolute value of f if necessary, that
f > 0on X, and hence Tf > 0 on B. Then,

@ o< [ Tfdm= [ (Uxnjdn < [ Uxdfdn < [, Xuf dm =0,

which is a contradiction.

For the second implication, (ii) implies that the support of T(Xx—4f) must be
contained in X — A. Therefore, 4T (Xx_af) = 0, which is equivalent to the
statement T4f = %4Tf. Now suppose that T%f = %4 T"f for every positive integer
n <k — 1, then
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B) Thf = Ta(T5Y) = Ta(XaT¥Y) = Ta(T*Y) = XaT(THY) = X4 TH.
By induction we conclude (iii).

To prove that (iii) = (iv), we take g € L*(X, ®, m) and f € LY(X, ®, m),
then

@ [ Wiofdn = [, Wigsdn = [, o(T5) dm = [, gxa(T) dm

= [Loxa(Tp dm = [ Urgxa)f dm.

Since this is true for any f € L1(X, ®, m), Uhg = U*(gx4).

Finally, in the fourth implication, (iv) implies that Usl = U%x,4. But from
the way U, was induced from’ U, it follows that Usl = 94(UX,). Therefore,
X4(UX4) = UX4.Since ||U]| < 1implies UX, < 1, it follows that UXs < Xa.

Remark. There seems to be some confusion in the literature on the definition
on invariant sets. In [2], Chacon defines a set B to be invariant if for any
fe L\(X, ®, m), {z|f(x) # 0} C B implies {z|Tf(z) & 0} C B. According to
Tsurumi [14], however, a set B is T-invariant if Tsf = XsTf holds for every
f € LY(X, ®, m). We shall not use either of these definitions. Lemma 1 above
shows that a set A is U-subinvariant in our sense if and only if X — A is invari-
ant in Chacon’s sense and if and only if A is T-invariant in Tsurumi’s sense.

For any f € L (X, ®, m), we define f+ = max (f, 0) and f~ = — min (J, 0).
Then f+ > 0,f~ > 0, f = f* — f~and |f| = f+ + f~. Furthermore, if f = fi — f2
with f; = 0 and f. > 0, then we must have f; > f+ and fo > f~.

LemMA 2. Suppose an element f € LY(X, ®, m) s T-invariant, then so are f*,
1~ and |f].

Proor. The T-invariance of f implies that f+ — f— = T(f+ — f-) = Tf+ —
Tf-. The positivity of T then implies f+ < Tf*+ and f~ < Tf~. But since T is a
contraction, we must have f* = Tf+ and f~ = Tf~. Therefore, f+ and f~ are both
T-invariant, and since |f| = f+ + f, so is |f|.

We also need the following lemma which is due to Neveu [12].

LemMma 3. Let T be a positive contraction defined on LY (X, ®, m). Suppose T
does not admit an tnvariant element which s strictly positive. Then there exist a set
B and an infinite sequence of posttive integers {ni|t = 1,2, - - -} such that m(B) > 0
and

) .il Unia(z) < 2 a.e on X.

3. Decomposition of the conservative part

The following theorem elaborates the remark of Neveu made in [12]. We have
also learned that Krengel has discussed this decomposition recently in an as yet
unpublished work of his.

TueoreM 1. There exists a subset S of the conservative part, called the strongly
conservative part, satisfying the following conditions:

(i) every T-invariant element in LY(X, ®, m) has support in S;
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(il) for every nonnegative function f € LY\(X, ®, m) with f > 0 on S and for
every infinite sequence of positive integers {nii = 1,2, -+ -},

®) il Trif (@) = w ae on 8.

(i) X — 8 is a U-subinvariant set.

Proor. Let us denote by % the collection of all sets in ® of the form
{z|g(x) > 0} where g is a nonnegative T-invariant element in L!(X, ®, m). Let
6 = supaecy m(A4). Since it is clear that U is closed under the formation of
countable unions, there exists a set S € U such that m(S) = 8. Let fo > 0 be an
element in L'(X, ®, m) such that Tf; = fo and S = {z|fo(x) > 0}. To prove (i)
we suppose that g is a T-invariant function such that ¢ % 0 on some set
B C X — 8 with m(B) > 0. Then by lemma 2, f; + |g| is also T-invariant, and
therefore, {z|fo + |g| > 0} € A. We also have m{z|fo + lg| > 0} > m(S) +
m(B) > 8§, which is a contradiction.

To prove (ii), let us consider the operator Ts which is a positive contraction on
L(8, ®s, ms). The function f; is a strictly positive invariant element for T'g
since T'sfo = XsT(Xsfo) = XsTfo = Xsfo = fo. Therefore, by theorem 4 of [5],
for every function f € L!(S, ®s, ms) with f > 0 on S, and for every infinite
sequence of positive integers {nii = 1,2, -- -},

(7 gl ¥ (x) = o a.e.on &S.

If we now take any function f € LY(X, ®, m) which is nonnegative on X and is
strictly positive on 8, then for each integer k TEf < %X sT%. Therefore, for any
such f and for every infinite sequence of positive integers {ni: = 1,2, - -},

(8) Zj:l Trf(x) = a.e.on S.

Finally, to show (iii), suppose X — S is not U-subinvariant. Then there exists
a subset B of S such that m(B) > 0 and for all x € B, UXx_s(z) > 0. Then

@ o< fB foUx_s dm < fX fo Ux_s dm = f Tfo dm = fx_sfo dm = 0,

X-8
which is a contradiction. This completes the proof of the theorem.

We next state a few more lemmas which we need for the further decomposition
of C — 8.

LeMMaA 4. Let A be any set in & with m(A) > 0. If the contraction T4 has a
nontrivial tnvariant element in L'(A, ®4, ma), then T also has a nontrivial tnvariant
element in LY(X, ®, m).

Proor. Let f be a nontrivial function in L!(4, ®4, m4), which is invariant
under T'4. By lemma 2, we can suppose that f > 0 on A. We define an element
fe L(X, ® m) by

_ [ on A4
(10) f‘{o on X —A.
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From the de~ﬁnition of T, it follows that T4f = T4f. The invariance of f under
T4 implies f = Tuf = Taf = XaT(Xaf) = XaTf. Therefore, on A we have
f = f = Tf. On the other hand, since T is positive and f > 0,

(11) fxfdm= fAfdm= /A Tf dm < fX Tf dm.

But since 7' is a contraction, we must have [x Tf dm < [xfdm, which implies
fa Tf dm = [x Tf dm. Therefore, Tf = 0 a.e. on X — A. Thus, Tf = f a.e. on
X, and this proves the lemma.

LEMmA 5. Let B be any set in ®. Thenthe set B = B U Uz-1 {z|UrXs(z) > 0}
18 the smallest U-subinvariant set containing B.

Proor. We write By = Band B, = {z|Ur%z(z) > 0} forn = 1,2, --- . We
first show that U%p,(z) < Xp,.(z) a.e.on X forn = 0,1, --- . Since || U] < 1
implies that UXg,(z) < 1 a.e., it suffices to show that UXp,(z) = 0 a.e. on
X — Baj = {z|U""'%s(x) = 0}. The chain of equalities

(12) 0= /X_B,*, Urtiecy dm = fX (Txx—p,.) (U%s) dm
= [, (Tx—5.)(UXs) dm

implies that TXx_p,,, = 0 a.e. on B,. Therefore,

(13) 0= an TXx_p.,, dm = jX_BM Uss, dm,

which proves that UXp, = 0 a.e. on X — B,.1.

We now show that B is U-subinvariant. Suppose not, then there exists a set
E C X — B such that [z Uxs dm > 0. But since E N B = ¢, it follows that

(14) /Ufrgdms / U( 3 fx:B,)dms/ Y Xp..dm = 0,
E E n=0 En=0

which is a contradiction.

Suppose now that F is a U-subinvariant set containing B. The positivity of U
then implies UrXp < UXr < Xr. Therefore, B, C F for each n. Consequently,
B C F, which implies that B is the smallest U-subinvariant set containing B.

LEMMA 6. The contraction T s conservative if and only if every U-subinvariant
Sfunction is U-tnvariant.

Proor. The proof follows immediately from lemma 7 of [10] once we show
that T being conservative, is equivalent to the following condition:

(a) for every set E with m(E) > 0, > 7-0 fE Trldm = .
If T is conservative the condition (a) is obviously satisfied. Conversely, sup-
pose that T is not conservative. For each positive integer k let us put

(15) Ay = {xl ,?::o T*i(z) < k}
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Then Uz-1 4 = D, so that m(D) > 0 implies the existence of a positive
integer k such that m(4:) > 0. We then have

0

(16) n}i;o | Tl dm =

Therefore, condition (a) is not satisfied.

CoroLrarY. If T 1s conservalive, the strongly conservative part S and its
complement X — S = C — 8 are both U-invariant sets.

Proor. By theorem 1, X — 8 is U-subinvariant. Since T is conservative,
lemma 6 implies that X — § is U-invariant. Clearly the complement of any
U-invariant set is also U-invariant.

When T is conservative, we decompose X — S further.

THaEOREM 2. Assume that T is conservative. Then there exists at most a countable
number of disjoint subsets {A;|j = 1,2, ---} of X — 8 satisfying the following
conditions:

(i) each set A; is U-invariant;

(il) U1 4; = X — 8 modulo a set of measure zero;

(iil) for each j = 1,2, - - - , there exists an infinite sequence of positive integers
{nilz = 1,2, - - -} such that for every f € LY(X, ®, m),

] T 1(z) dm < km(A:) < .

Ar n=

(17) ?::1 7™|f|(z) < ae.on A

Proor. Consider the contraction Tx_s on LY(X — 8, ®x_s, mx_s). By
lemma 4, T'x_s does not have any nontrivial invariant element in LY(X —
S, ®x_s, mx—s). Therefore, lemma 3 applies to Tx_g, and we getaset BC X — S
and an infinite sequence of positive integers {ni|t = 1,2, ---} such that
m(B) > 0 and

(18) f‘,l U:‘l_ (@) <2 ae.on X — 8.
Since X — 8 is U-invariant, lemma 1 implies U%_sXz = U*Xp for each k.
Therefore,

(19) .nl Un}E)CB(x) <2 a.e.on X.
Let
(20) A =BU U {|Uxs(z) > 0.

By lemma 5 and lemma 6, A, is the U-invariant subset of X. Lemma 5 also
implies that A; N S = &, since X — S is a U-invariant set containing B. Let
us define an element k € L*(X, ®, m) by

(21) hz) = {él (1/2¢+1) Urep(2) for z € A,
0 for z€ X — 4,
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Then A > 0, and

00

(22) 3 UMh(z) <

=1

U™ (él (1/24+1) U"irg)(x)

Ms i

bl (1/2k+1)m(i1 U"i‘scB) <1 aeon X

Therefore, for any f € LY(X, ®, m),

@ el [ E 0 e = [ (£ 1) him

Since » > 0 on A;, we must have

(24) iz:jl Tnfllfl(x) < ® a.e.on A,

Since the union of two disjoint U-invariant sets is again U-invariant, S U 4, is
U-invariant, and therefore, X — (S U A4,) is also U-invariant. Consider the
contraction Tx_ (su4, and repeat the same argument as above. We then obtain
a U-invariant subset 4, of X — (S U A;) and an infinite sequence of positive
integers {nf|i = 1,2, - - -} such that

(25) il Tn%|f|(x) < a.e. on A, for every fe LY (X, ®, m).

We keep repeating the above process. After at most a countable number of steps
we will exhaust the set X — 8, and in this way obtain the decomposition
{Ajl7=1,2, ---} of X — S together with the associated sequences of positive
integers {nf|¢ = 1,2, -- -} with the desired property. This completes the proof
of the theorem.

ReMark. The sequences {nis = 1,2, ---} are a natural generalization of
weakly wandering sequences defined for invertible measurable transformations
in [5]. In fact, if 7 arises from such a transformation, then foreachj = 1,2, ...
there exists a set B; of positive measure which is weakly wandering under
{nt=1,2,--}.

4. Existence of strictly positive invariant elements for a conservative T

In [5] it was shown that the following two conditions are necessary but in
general not sufficient for the existence of a strietly positive invariant element for
an operator 7" which arises from a Markov process.

(A) for every measurable function f with f > 0, and for every infinite sequence
of positive integers {nili = 1,2, ---},

(26) g:l Unf(z) = o a.e.
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(B) for every decomposition {Ey|k = 1,2, ---} of the space X, for every
measurable set B with m(B) > 0, and for every infinite sequence of
positive integers {n:¢ = 1,2, - - -} there exists an index k (depending on
the set B and the sequence {n.}) such that

(27) il g Urdp, dm = .

We also consider the following condition:

(C) for every decomposition {Ex|k = 1,2, ---} of the space X, and for every
infinite sequence of positive integers {n;|s = 1,2, - -},

(28) m {kél {x[ iz:‘,l Urig(z) < 00}} = 0.

We now prove the following theorem.

TraEOREM 3. For any positive contraction T defined on L'(X, ®, m) the con-
ditions (A), (B), and (C) are equivalent (regardless of T being conservative). Any
(and hence all) of these conditions are necessary and sufficient for the existence of @
strictly positive invariant element for a conservative T.

Proor. We first show the equivalence of the conditions (A), (B), and (C).

To prove (A) — (C), suppose (C) does not hold. Then there exist a decompo-
sition {Eilk = 1,2, ---} and an infinite sequence of positive integers {n: =
1,2, ---} such that

(29) m kﬁl {x[ .il Urxg(z) < oo}} > 0.
We denote the above set of positive measure by A. Next choose an & > 0 with

& < m(A), and then choose a sequence of positive integers {Nyk = 1,2, ---}
such that for each k, m(Ax) < &/2%, where

(30) A= AN {3l il Unsts, () > Nk}-

Let A* = Uf-1 Ax; then m(A — A*) > m(A) — 2 5-18/28> 0. If x € A — A%,
then

(31) i; Urxp(z) < Ni for all k.
We define

(32) 7= ¥ (1/2N) %,

Then f > 0 on X and

(33) X U@ <1 on A— A%,

contradicting (A).
That (C) — (B), follows immediately from the monotone convergence
theorem.
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To show that (B) — (A), suppose (A) does not hold. Then there exist a strictly
positive function f € L=(X, ®, m), an infinite sequence of positive integers
{nii = 1,2, ---}, and a set B with m(B) > 0 such that lim;_. Uf(z) = 0
boundedly on B. Therefore, there exists an infinite subsequence {n;|j = 1,2, ---}
of the sequence {n;} for which

(34) j‘; ﬂ Unf dm < <.

We define E; = {z|f(z) > 1} and E; = {z|1/(k — 1) > f(x) > 1/k} fork = 2,3,
-+ . Then {Ei|k = 1,2, ---} is a countable decomposition of X, and for each
k, f > (1/k)Xg,. Therefore, for each k& = 1,2, -- -,

(35) > / Unto, dm <k Y | Urfdm < e,
i=1/s =1z

which contradicts (B).

Finally, we show that the condition (A) is sufficient for the existence of a
strictly positive invariant element for a conservative T'. This will complete the
proof of the theorem since the necessity of conditions (A) and (B) was already
shown in [5]. We suppose that T has no strictly positive invariant element.
Then by lemma 3, there exist a set B with m(B) > 0 and an infinite sequence
of positive integers {n.]¢ = 1,2, -- -} such that

(36) ﬁl Urdtp(z) <2 a.e on X.
Let
37 B=BU 01 {x|U%xs(z) > 0};
since T is conservative, B is a U-invariant set. Let
S (121 Ukc;  on B,
(38) f =15 W/EIUG
1 on X — B.
Then f > 0 on X, and the invariance of B implies
(39) Y U= Y U(i (1/2k+1)Uk9cB) on B.
i=1 1=1 k=1
Therefore,
(40) Y Unf <1 on B;
i=1

this contradicts (A).

Remark. The following three conditions, which were shown in [10] to be
necessary but not sufficient for the existence of a strictly positive invariant ele-
ment, are also sufficient under the added assumption that 7' is conservative:

(D) for every & > 0, there exists a & > 0 such that m(B) < & implies
sup, [ T"l dm < &;
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(D)’ for every & > 0, there exists a § > 0 such that m(B) < & implies
sup, (1/n) 3326 [p TFl dm < §;
(D)” the mean ergodic theorem holds for T in L'(X, ®, m).

Proor. It is clear that (D) implies (D)’. It was shown in [10] that (D)’
and (D)” are equivalent, and that (D) is necessary for the existence of a
strictly positive invariant element for 7. We therefore show that (D) is
sufficient assuming that T is conservative. To this end, consider Tl =
s-lim,—» (1/n) X %24 T¢1; where s-lim means the limit in the sense of the norm
in LY(X, ®, m). Clearly T1 is T-invariant. Let A = {z|T1(z) > 0}; then as in
the proof of theorem 1, we can show that X — A is U-subinvariant, and hence
U-invariant. But on U-invariant sets the integrals of T1(z) and 1(z) have the
same value. Therefore,

(41) m(X) = /X Tl(z) dm = [A Ti(z) dm = m(A).

This means X = A; therefore, T1 is a strictly positive T-invariant function.

Let us now suppose that T is ergodic as well as conservative. Then the only
U-invariant sets are the null set and the whole space X. Therefore, in the de-
composition X = U7-1 4; U S obtained in theorem 2, only one of these sets is
of positive measure. Thus, we can state the following theorem.

TueoreM 4. Let T be a positive contraction acting on LYW(X, ®, m). Assume
that T is conservative and ergodic. Then one and only one of the following conditions
holds:

(i) for every f € LY(X, ®, m) with f > 0, and for every infinite sequence of
posttive integers {nii = 1,2, -+ -},

©

(42) > Tnf(x) = a.e.on X.

t=1

(i) There exists an infinite sequence of posttive integers {nii = 1,2, ---} such
that for every f € L\(X, ®, m),

(43) gl T™|f|(x) < a.e.on X.

ReEMARk. It is clear that condition (i) of the above theorem holds if and only
if T has a strictly positive invariant element, and condition (ii) holds if and only
if T has no nontrivial invariant element.

b. Some special cases

Let us consider a nonsingular Markov process P(z, B) defined on the measure
space (X, ®, m). Such a process gives rise in a natural way to a positive contrac-
tion T in LY(X, ®, m) (see [5]). We say that a nonsingular Markov process is
conservative, or is ergodic, whenever the induced contraction T is conservative
or ergodic, respectively. When a positive contraction 7' arises from a nonsingular
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Markov process P(z, B), then the adjoint U on L*(X, ®, m) is given by the
following simple formula,

(44) Uf @) = [,J@)PG, dy) for feL*(X,® m).

A finite invariant measure for P(z, B) which is absolutely continuous with
respect to m corresponds in a one-to-one way to a nonnegative invariant element
for the induced contraction 7. It is possible for P(z, B) to admit infinite but
o-finite invariant measures. Existence of such measures cannot be characterized
by the existence of invariant elements for the induced contraction T'. However,
we have the following characterization which generalizes theorem 3 of [5].

THEOREM 5. Let a nonsingular Markoy process P(x, B) defined on (X, ®, m)
be conservative and ergodic. Suppose there exists an infinite but o-finite measure p
invariant under P(x, B) and equivalent to m. Then there exists an infinite sequence
of positive integers {nii = 1,2, ---} such that for every f € LX(X, ®, p),

(45) g‘,l Uri|fl(x) < a.e.on X.

Proor. The invariance of the measure u under P(z, B) implies that the
operator U can be defined by the formula (44) not only for f € L*(X, ®, p) =
L=(X, ®, m), but also for f € LY(X, ®, u). It is easy to see that U considered as
an operator on L'(X, ®, u) is a positive contraction. The invariance of x implies
also that the adjoint U* of this contraction U (U* is defined also on L*(X, &, u))
extends to a positive contraction on LY(X, ®, u). It is easy to see that P(z, B) is
conservative and ergodic if and only if the only U-subinvariant functions in
L=(X, ®, p) are constants. On the other hand, a slight modification of the argu-
ments used in theorem 3 of [11] shows that constants are the only U-subinvariant
functions in L*(X, ®, p) if and only if they are the only U*subinvariant func-
tions in L*(X, ®, u). It is easy to show that if there exists a nontrivial U-sub-
invariant element in L1(X, ®, u), then there must be a nontrivial U-subinvariant
element in L'(X, ®, u) N L*(X, ®, u). Therefore, the fact that P(z, B) is
conservative and ergodic implies that there is no U-subinvariant element in
L\(X, ®, u), except 0, since the measure u is infinite.

Let w = du/dm, the Radon-Nikodym derivative of p with respect to m, and
define a contraction operator U on L}(X, ®, m) by the formula

(46) O(fw) = wUf for every fe LYX, ®, p).

(Note that every element of L'(X, ®, m) is of the form fw with f € LY(X, ®, p).)
The adjoint of U is the same U* regarded as an operator on L*(X, ®, m). The
transformation U is conservative and ergodic since the only U*-subinvariant
functions in L*(X, ®, m) are constants by comments made in the preceding
paragraph. Suppose now that a function fw € L}(X, ®, m) is invariant under U;
then we have fw = U(fw) = wUf, which implies that f is an element in
LY(X, ®, u) left invariant by U. Therefore, f = 0, and this implies that the con-
traction U on L!(X, ®, m) has no nontrivial invariant element. Consequently, by
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theorem 4 (see the remark following theorem 4), there exists an infinite sequence
of positive integers {n;|i = 1, 2, - - -} such that for every fw € L\(X, ®, m),

(47) él O

fwl(x) < a.e.on X.

Since U*|fw| = wU*|f| for each positive integer k, this completes the proof of
the theorem.

CoroLLARY. Let a nonsingular Markov process P(x, B) defined on (X, ®, m)
be conservative and ergodic. Suppose there exists an infinite but o-finite measure
w tnvarient under P(z, B) and equivalent to m. Then there exists an infinite

sequence of posttive integers {n;|t = 1,2, ---} such that for any decomposition
{Ek = 1,2, ---} of the space X with u(E) <  fork=1,2, .-,
(48) m{f\l {xl i Urg(z) < 00}} = 1.

= i=1

Let ¢ be a measurable and nonsingular transformation defined on the measure
space (X, ®, m). In discussing the problem of invariant measures, Hopf [8]
introduced the concept of a bounded set (see also Halmos [7]). In [7] Halmos
showed that there exists a o-finite invariant measure u equivalent to m if and
only if the whole space X is the union of a countable number of bounded sets.
Using these concepts we may easily prove the following.

THEOREM 6. Let ¢ be a measurable and nonsingular transformation defined on
the measure space (X, ®, m). Assume ¢ is conservative and let S be the strongly
conservative part of X. Then S’ = X — 8 may be decomposed further into two
disjoint invariant sets R and Q = 8’ — R satisfying the following conditions:

(1) every a-finite invariant measure which is absolutely continuous with respect to
m has support disjoint from Q;

(i) there exists a o-finite invariant measure u which is equivalent to m on R.

Proor. Suppose A4, is a bounded set of positive measure contained in S'.
Since ¢ is conservative, by lemma 5,

(49) At = U ¢ty
i

is an invariant set, and is the countable union of bounded sets ¢—%4,,7 = 0, 1,
..+, If A; is a bounded set of positive measure contained in 8’ — Af, then as
above form A3 We now use the principle of exhaustion and obtain a maximal
set R contained in §’, and R consists of the disjoint union of sets of the form
A* = U0 ¢~1A where A is a bounded set of positive measure. It is clear that
R is the union of a countable number of bounded sets, and @ = S’ — R does not
contain any bounded sets of positive measure. Parts (i) and (ii) of the theorem
now are immediate consequences of the result in [7] mentioned above.
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