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JESSEN’S THEOREM ON RIEMANN SUMS
FOR LOCALLY COMPACT GROUPS

KeENNETH A. Ross AND KARL STROMBERG

Througheut this paper G denotes a locally compact group
and {H,} denotes an increasing sequence of closed subgroups
of G whose union H is dense in G. For each n, 4, denotes the
modular function on H, and 4 denotes the modular function
on G. Then lim, 4.(z) = 4(x) for each x € H. For each n, 1,
denotes a left Haar measure on H, and 1 denotes a left Haar
measure on (7. For a function f on G and an z in G, .f
denotes the function .f(y) = f(xy). The main thecrem states
that if 4, is the restriction of 4 to H, for all sufficiently
large %, then there is a ‘‘normalizing’’ sequence {a,} of posi-
tive numbers such that for every f in £,(G,)

(1) mnang xfdxnzggfdz

H?’L
for /-lecaily almost all z in G. The hypotheses regarding the
4.’s and 4 hold in all cases known to the authors. In par-
ticular, they hold if the H,’s are unimodular (hence if they
are Abelian, compact, or discrete) or if the H,’s are open
subgroups or normal subgroups. If G is the compact group
[0,1] with additiorn modulo 1, if the H,’s are the finite groups
{k27":0 < & < 2» — 1} with counting measure 1,, and if a, = 27",
then the left side of (1) is a Riemann sum and (1) becomes
Jessen’s theorem.

Jessen’s theorem [10] states that if f is a function on the real
line that has period 1 and is Lebesgue summable on [0, 1], then

(2) time=5 (o + L) = (') ay

k=0 A

for almost all # in [0,1]. Jessen observed that in proving (2) he
actually proved that

my—1 1
(3) lim L Zf(x+ ’“):Sf(y)dy a.e.
n  m, k=0 m,, 0

for any sequence {m,} of positive integers where m, | m,., for all n.
Since such sequences {m,} correspond to all possible increasing sequences
of closed subgroups of [0, 1], the generalization stated in (1) gives no
new information about the case G = [0, 1].

Relation (3) fails for some functions in 2,([0, 1[) in the case that
m, = n. This was shown by Marcinkiewicz and Zygmund [12] and
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by Ursell [15]. Rudin [13] showed that there are many sequences
{m,} and bounded functions f in &[0, 1]) for which (3) fails and his
strong negative theorem emphasizes that the divisibility properties of
the m,’s are crucial in Jessen’s theorem. These results show that
(1) cannot be proved for an arbitrary sequence {H,} whose union is
dense, Salem [14] gives a generalization on [0, 1[ of Jessen’s theorem,
Another generalization is given by Civin [3].

Notation and terminology not explicitly defined here can be found
in [8] or [9]. The first theorem contains a number of equivalent natural
conditions any of which could serve as the definition of a “normalizing
sequence”, We make a formal definition after the theorem.

THEOREM 1. For a sequence {a,} of positive numbers, the follow-
ing conditions are equivalent:

(i) lim, ang fudn, = S Fidn
H, ]
for some nonzero f, in €H(G);
(i) lim, ang fdxn:g fan
2, @
for all fe GG);
(iii) lim, aN.(U, N H,) = MU,)
for some monvoid open set U, in G such that U, 1is compact and
Mbdry U,) = 0;

(iv) lim, a (U N H,) = NU)
for all open sets U such that U~ is compact and N bdry U) = 0.}

Proof. (i) = (ii). There is an he H such that fi(h) #= 0. Then
J(f)(e) = 0 and (i) is satisfied by ,(f,). We select a sequence {3,}
such that

(1) 8], s, = | wsaan

for all n; clearly lim, B,a;' = 1. We now use the fact that if {H,}
is a net of closed subgroups converging to a closed subgroup H, in the
sense of Hausdorff and if the Haar measures ), on H, are normalized
so that g gdn, = S gdx, for some g e €} where g(e) == 0, then

H,y -0

(2) lim, L Fdn, = L«, Fdn,

for all fe@,. This is due to J. M. G. Fell; see the appendix to [7];
the proof uses an earlier result of Fell [5]. This fact is also proved
by Bourbaki [1] (in §5) and by Flachsmeyer and Zieschang [6]

1 Such sets U are sometimes called “continuity sets for 2”.
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(Satz 1).> Clearly G is the limit of the sequence {H,} in the sense
of Hausdorff and relation (1) is a special case of (2). Therefore

lim, 8, ggn fdn, = L Fdn

for all fe@®,. Assertion (ii) follows from this since lim, 8,a,*' = 1.
(ii) = (iv). Let U be an open set such that U~ is compact and
Mbdry U) = 0. If fe@, and f = &,-, then

lim sup, e\ (U N H,) < lim, , g fdn,
Hy,
= g fdxr.
q
Since
MU) = MU) = ine {| fan:feC., Fz e},
we obtain
lim sup, a M (U N H,) £ MU) .

A similar argument using
MU) = sup{| fan:re 6, 1 =8}

shows that
AMU) = liminf, a N, (UNH,) .
(iv) = (iii) is obvious.

(iii) = (i). Let f, be any nonzero function in €. Clearly there
is a sequence {8,} of positive numbers for which

(3) lim, 8, SH,, fodn, = L fud .

The already proved implication (i) = (iv) applied to {8,} yields

By supposition

2 Yet another proof, which uses the Hahn-Banach theorem, can be given for this
result. There are at least two other proofs for the compact case. One uses the fact
that the semigroup of probability measures on G is compact in the weak-* topology
and the other uses the fact that lim, anis = 4 pointwise where 7. and 2 are the
Fourier-Stieltjes transforms on the space of equivalence classes of irreducible unitary
representations of G.
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lim, e\, (U, N H,) = MU,)

and it follows that lim, «,8;' = 1. This equality and (3) imply that
(i) holds for {a,} and f,.

As noted in the proof of Theorem 1, sequences {a,} satisfying (i)
always exist trivially. If G is compact and if ), (H,) = MG) for all
n, then all the conditions of Theorem 1 hold for the sequence «, = 1.

DEFINITION. A sequence {«,} satisfying the equivalent conditions
of Theorem 1 is called a mnormalizing sequence for the family
{N, Ay N, - -} of left Haar measures.

It is easy to prove that if {«,} is a normalizing sequence, then
another sequence {8,} of positive numbers is a normalizing sequence
if and only if lim, «,5;* = 1.

The next two theorems tell us more about normalizing sequences.

LevmaA 1. If {a,} is a wnormalizing sequence and if F is a
compact subset of @, then there is a finite constant ¢, depending
only upon F, such that

(i) ax(zFNH,=cp
for all xeG and all w. The constant c, can be taken to be
sup, a N, (F~*F N H,).?

Proof. Choose ¢ in € such that g = &z-1; then

¢y = sup, a,\(FF N H,) = sup, a, g gan, < o .
Consider any « and #n. If F N H, = @, then (i) is plain. Otherwise
xa = h for some ac F and he H,. Then

an(zF N H,) = a, § £oeln,
H”L

- an S (Ea"lF)dk’n
H, h—1

= an S Ea“leA‘n é an g SF_IFd)\‘n é CF .
H, J

n

NoTaTioN. For the remainder of the paper, whenever F is a
compact subset of G, ¢, will denote the constant in Lemma 1. If G
is compact and N, (H,) = MG) = 1 for all n, then we take a, =1 for
all n» and ¢, = 1 for all F.

3 The existence of ¢y can also be deduced from the proof of Fell’s theorem [7]
or from Hilfssatz 1 of [6].
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THEOREM 2. Let {a,} be a normalizing sequence. If fe €u(G),
then

(i) lim, ans fdn, = S Fdn
g, @
and
(ii) lim, anS SodN, = A(m‘l)g Jfax
g, @
uniformly on compact subsets of G.

Proof.* The pointwise convergence of (i) and (ii) fellows from
Theorem 1. Let F be any compact subset of G. An Ascoli theorem
(Theorem 15, page 232 of [11]) states that pointwise convergence im-
plies uniform convergence on compact sets provided that the functions
involved belong to an equicontinuous family of functions. Thus it
suffices to prove that the family of functions consisting of all

.(%) = a, g JJAN, and all () =«, S Jdn,
m, Hy
is equicontinuous on F. Let E be a compact set containing the sup-
port of f. Let ¢ = ¢pypr—1; by Lemma 1,
an(@(EUEFYNH,)=Z¢

for all x and %. Given ¢ >0, select a neighborhood V of the identity
¢ such that xy~e V implies ||,f — ,fll. <¢/2¢ and ||f, — f,|l. < €fe.
Then xy~'e V implies

[.(%) — 6.(¥) | = — o fldn,

- ﬂfl ‘Sx_lEuy—lEdk‘n

I

anLnI f
a, 1.5

A

L an@ENH,)+anNyENH)<c¢;
2¢ 2¢
if, in addition, # and y are in F, then
@) = @) | S @ | 12— Fl sradh,
<Ea)N(EFNH)<c¢.
C

THEOREM 3. Let {a,} be a normalizing sequence. Then G/H, is
compact for some n vf and only if

4 The proof for compact G was kindly given us by Thomas Paine.
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(i) lim, a,,S Fdn, = S fdn
=, @
uniformly on G for all fe C(G).

Proof. Let ¢,(x) = a, S Jadn, .
Hn
Suppose that G/H, is compact for some 7, Then there is a
compact set F' in G such that FH, = G for all n = n,; see 5.24.b of
[8]. By Theorem 2 there is an n, = n, such that |¢,(y) — S fdkl <&
q

for all ye FF and n = n,, For any 2 in G and n = n,, * = yh for
some y€ F and e H, and hence

@ =] fdn=a| LD

= =50,

It follows that l¢.,,<a;) — g fdxl <eforall zeG and 1 = m,.

Suppose now that (i) ilolds. Let f be a nonzero function in €
and let F' be a compact set containing its support. Since | fdx >0,
there is an » such that «a, Jdn, >0 for all xe@. ’fhen xe@G

implies that ,f(%) = 0 for somg"h e H, hence zhcF and xzec FH"
Therefore G = F'H, and G/H, is compact.

The next theorem relates the modular function on G to the
modular functions on the H,’s.

THEOREM 4. If F s a compact subset of some H,, then
lim, 4,(x) = 4(x) uniformly on F. In particular, lim, 4,(x) = 4(x)
for all xe H.

Proof. Let {«,} be a normalizing sequence and let f be a nonzero
function in €. By Theorem 2, we have

lim, An(x)ang fdn, = lim, ang fusdn,
H’IL n
- A(x)g fdn
q
uniformly on F. Since

lim, a, § fdn, = S fdn =0,
a, @

we infer that lim, 4,(x) = 4(x) uniformly on F,
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Note that 4, = 4| H, whenever H, is a normal subgroup of G;
see 15.23 of [8]. If H, is not normal, then the identity 4, = 4| H,
may fail to hold. It seems unlikely that 4, = 4| H, must hold for
sufficiently large n, but the authors unfortunately have not been able
to produce an example to settle this question. Further comments
about this question follow Theorem 5.

We next prove two lemmas that are needed in order to prove in
Theorem 5 our main result, namely, our generalization of Jessen’s
theorem. The first lemma is a consequence of a result of Edwards
and Hewitt [4].

LeEmMMmA 2. Suppose that {¢,} is a sequence of nonnegative Borel
measures on G. Then, for every fel(G,\), .f is p.,-measurable
Jor N-locally almost all xe G. Suppose also that

(i) tim, | sae = sar
for all fe @ (G) and that

(ii) sup, SG JAp, < oo Alocally a.e.
for all fe & (G, N). Then

(iii) limnS fdp, :S fdn r-locally a.e.
for all fe (G ). ’

Proof. 1In their Theorem 1.6, Edwards and Hewitt [4] prove the
following, Suppose E is a real semimetrizable topological vector space
of the second category and that (S, _~, #t) is a measure space. Let
% be the family of all _#-measurable functions from S into [0, ],
where any two functions in ¥ that are equal p-locally almost every-
where are identified. Suppose {P,} is a countable net of sublinear
operators from E into ¥ satisfying

(1) for each «,lim,f,=f in E implies that lim, P.f, = P.f p-
locally a.e. for some subsequence {f,} of {f.},

and
(2) Pf(s) = sup, P,f(s) is finite p-locally a.e. for every fe E,.

Let E, be the set of f in E for which lim, P, f(s) = 0 p-locally a.e.
Then E, is a closed vector subspace of E.

It suffices to prove (iii) for f in ;{(G). Let E = & and, for each
positive integer m and fe &, let

P, f(x) = |ngfdpm— ngdx. for e G .
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Suppose that G is o-compact. If % is a A-null function on G, then |A|
is dominated by a Borel measurable n-null function k.. Then (z, y) —
k(xy) is Borel measurable on G x G and an application of Fubini’s
theorem (13.9 of [8]) shows that ,k is p,-measurable for \-almost all
x and that \ ,kdy, is A-null. The same remarks thus apply to 4.
G
A similar application of Fubini’s theorem shows that S JAn, is -
G

measurable for any fe@(G, ). Therefore P,f is A-measurable and
is well-defined in the sense that if f = g \-a.e., then P,f = P,g in J.
If G is not o-compact, the same statement can be proved by making
a similar argument on its open o-compact subgroups. It is easy to
see that each P, is sublinear:

Paf)=|a|P(f) and P,f+ 9) = P.f+ Pn.g

A-locally a.e., where a is real,
To prove (1), fix m and suppose that lim, || f, — fil. = 0 where f
and each f, belong to €. Since limng fndng Fdn, it suffices to
G &

prove that the sequence

si@) = || o = | Fdpe

of functions has a subsequence that converges \-locally a.e. to 0.
For positive integers %, choose n, so that [|f, — f[l. <47* and let

g =22 f., — fl. Then g belongs to & and S gdp,, exists and
G
is finite \-locally a.e. For any « such that S gdp, < oo, we have
G

5@ = || A5, = D] = 24 0dpe,
and hence lim, s, () = 0. This proves (1), and (2) follows immediately
from (ii).

Let E, consist of all f in & such that lim, P,f(x) = 0 \-locally
a.e. Equivalently E, consists of the functions in ¥ for which (iii)
holds and so we need only prove that E, = 8. For any fe €} and
x e @, (i) applied to ,f shows that lim,, P, f(z) = 0. Therefore €, E;
the theorem of Edwards and Hewitt asserts that FE, is closed in &~
and hence E, = ..

LEMMA 3. Suppose that {a,} is a normalizing sequence and that
4, = 41 H, for all n. Let f be a mounnegative Borel measurable
Sunction on G. Let

Fo@ = sup,a, | .,
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for xeG and for t =0, let Bf ={xecG:f*(x) >t} Then for t=0
and every compact subset F of G, we have

(i) tMBIAF) S| fin,

If f is also in L (G, N), then
(i) f*@) < o

for n-locally almost all = in G.

Proof.* Let ¢,(x)= anS Jdx,. Let N be a fixed positive inte-
H

ger and let Dy = {xeG: supl;g pu(x) >t} For m=1,2 ... N, let
E,={xecG:¢,(x) >t} and let A, = E, N (UN-n: £,); note that 4, =
Ey,. Note also that E,H, = E, for n <k and hence A,H, = A, for
all n < N. Recall that e\, (xF NH,) < ¢y for all z and » by Lemma
1. For all n, we have

AN | s
4,NF

n

- SA npa” L S@y)dn,(y)dr(w)
= L SG &4, n (@) f(@y)dN @)\, (Y)

—a| 40| tuorm@f@d@dn)

= | f@a, | 40700 @DE)

G n

|
= | J@a, || emiaan @i @)
|, f@an (@A, 0 F) 0 Hydw)
ﬂ F@)an (A, 0 F) ) H,)d\ @)
= cFS fdn .
4,
The last equality follows from the fact that A, H, = A,. Since D,=

U, A, and the union is disjoint, we infer that iN(DyNF') < cFS Jdn.
DN

Inequality (i) now follows from the fact that B; is the union of the
increasing sequence {D,} of sets.

To prove (ii) we need to show that'B = (), Bf is locally null.
For a compact set F, (i) shows that tNMBFf N F) = ¢r || f|l; and hence
lim, . \MB} N F) = 0. Therefore \(BN F) =0 and B is locally null.

5 This proof of (i) is a modification of the proof of one of Jessen’s lemmas [10].
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An example showing the necessity of the hypothesis regarding 4
and the 4,’s will be given after Theorem 5. In Theorem 6, we will
obtain sharper results about the function f* for the case that G is
compact.

THEOREM 5. Suppose that {a,} s a mormalizing sequence and
that 4, = A1 H, for all sufficiently large n. If f is in L(G, \), then

(i) lim,a, g Fdn, _g Fdn
Jor n-locally almost all ¢ in G.

Proof. Choose n, so that 4, = 4| H, for n = n,., We apply Lemma
2 to the sequence {a,\,:7n = n} of measures; these measures may,
of course, be regarded as defined on G. Hypothesis (i) follows from
Theorem 1. To prove (ii), we replace f by a Borel measurable function
that is equal to it \-a.e. and then apply (ii) of Lemma 3.

REMARKS AND ExampPLES. The hypotheses regarding 4 and the
4,8 in Lemma 8 and Theorem 5 are there because Lemma 3 is false
otherwise and because we are unable to prove or disprove Theorem 5
without this hypothesis; compare with our remarks following Theorem
4. We now give an example to show that (ii) of Lemma 3 can fail
if 4, 4/ H,. Let G be the group of real matrices (000 Z), x>0,
2z > 0; we abbreviate <g Z) as (x,y,z). See 15.28.b of [8]. Let

H = {(x,0,1): 2 > 0} and for n = 2 let
H, = {(z,y,exp(k-2"):2x>0yecR, keZ}.

The characteristic function f of {(@ v, 2):x>1,]y|<1,1<z<elisin
&(@); its left Haar integral is S x 2 tdedyde = 2. If (a,b,¢)eG,
1
then ot AN is the integral over H, of the characteristic function
H

of {(x,yl,z):ax >1,lay +bz|<1,1<ez<el. If a>0,|b]| <1, and
1 < ¢ < e, the intersection of this set with H, is {(»,0,1):2 >a™"}
and therefore

S (wpror S AN = S AN = oo,

oy

Thus f*(a,b,c) = « on the open set {(a,b,¢):a >0, |b|<1,1<c<e}
which is certainly not A-locally null.

If one applies Theorem 5 to the real line R and its subgroups
H, = {k27": ke Z}, one finds that

lim, 2" z f( k ) - S;f(y)dy a.e.

k=—o0
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whenever f is in L(R).

Groups G admitting nontrivial increasing sequences {H,} with dense
union exist in profusion. For a compact Abelian group, this property
holds if and only if the character group X contains a nontrivial
decreasing sequence of subgroups whose only common element is the
identity. Any nontorsion X has this property as does any X that is
a sum or product of an infinite number of subgroups. Some groups
without this property are finite products of Z(p~) groups. Thus finite
products of the groups 4, of p-adic integers do not have nontrivial
increasing sequences {H,}. An allied question asks what groups contain
increasing sequences of finite subgroups. No compact infinite Abelian
torsion-free group enjoys this property. If G is a direct product of
finite groups or groups with this property and there are at most ¢
factors, then G also has this property. Thus {—1,1}® and 7° have
this property. Finally, of course, there are nonabelian groups that
contain increasing sequences of finite subgroups having dense union.
Such an example is the group O(2) of orthogonal transformations of
the plane and its subgroups H, of symmetries of the regular polygon
with 2" sides.

All the results of this paper are simple and uninteresting (though
true) when the subgroups H, are open. A locally compact Abelian
group is the union of an increasing sequence of proper closed (re-
spectively, open) subgroups if and only if it is not compactly generated;
see Lemma 3.3 of [2].

The next technical lemma is needed for our last theorem.

LEMMA 4. Let G be a compact group. Let f be a monnegative
Borel measurable function on G and let f* and Bf be as in Lemma 3.
For uz=0, let B,={xecG:flx)y >u}). If 0<a<land t=0, then

(i) <1—a>t>»<B;*>§§B Fax .

Proof. Let g = f&,,,; then we have
Fo@) = sup, | s, on)dnw)
+sup, | fan)s en)inw)
= g%x) + at .
Thus, letting CF = {x € G : g*(x) > u}, we have

B;k - Cﬁ—a)t .

Applying (i) of Lemma 3 to ¢ yields
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(I — a)MBY) = (1 — O)tMCliar)

=\, onns| o= ror.
Oi—a)t e Bag

THEOREM 6. Let G be a compact group. Let f be a nonnegative
Borel measurable function on G and let f*(x) = suan SN, If
fis in &, where 1 < p < oo, then so is f* and "

(i) Il =—2—Ifll,.c
p—1

If fellogt®, then f*e & and for every acl0, 1], we have
(i) 1770+ + 2| Flog* fax.
a 1—a lJe

If fe&, then f*e @, for all 0 < p <1 and
i) [/, =@ —p) ([ f1l.

This theorem is proved using (i) of Lemma 3 and Lemma 4 in
exactly the same way that the Hardy-Littlewood maximal theorems
(21.76 and 21.80 of [9]) are deduced from Lemmas 21.75 and 21.79
of [9].

Theorem 6 cannot be extended to locally compact noncompact
groups as the following examples show. Consider the group R of
real numbers and its subgroups H, = {k2":ke Z}. If f = &, then
f*(x) =1 for all xe R. A more striking example is given by the
function g(x) = (1/2)é,-(®). Even though g belongs to 2,(R) for all
p>1, g*(x) = o for all xe R; g* is not even locally in £,(R).

The authors are indebted to Professor Edwin Hewitt for suggesting
this problem.

REFERENCES

1. N. Bourbaki, Eléments de Mathématique, Livre VI: Integration, Chapitre 8: Con-
volution et representations, Actualités Sci. Indust., No. 1306, Hermann, Paris, 1963.
2. F. W. Carroll, A difference property for polynomials and exponential polynomials
on Abelian locally compact groups, Trans. Amer. Math. Soc. 114 (1965), 147-155.

3. P. Civin, Abstract Riemann sums, Pacific J. Math. 5 (1955), 861-868.

4. R. E. Edwards and E. Hewitt, Pointwise limits for sequences of convolution oper-
ators, Acta Math, 113 (1965), 181-218.

5. J. M. G. Fell, A Hausdorff topology for the closed subsets of a locally compact non-
Hausdor ff space, Proc, Amer, Math, Soc. 13 (1962), 472-476.

6. J. Flachsmeyer and H. Zieschang, Uber die schwache Konvergenz der Haarschen
Masse von Untergruppen, Math. Annalen 156 (1964), 1-8.

7. J.G. Glimm, Families of induced representations, Pacific J. Math. 12 (1962), 885-911.

6 Conclusion (i) for the case G = [0,1] was given by Jessen [10].



JESSEN’S THEOREM ON RIEMANN SUMS 147

8. E. Hewitt and K. A. Ross, Abstract Harmonic Analysis, Vol. 1, Springer-Verlag,

Heidelberg, 1963.

9. E. Hewitt and K. Stromberg, Real and Abstract Analysis, Springer-Verlag,
Heidelberg, 1965.

10. B. Jessen, On the approvimation of Lebesgue integrals by Riemann sums, Ann.
of Math. 35 (1934), 248-251.

11. J. L. Kelley, General Topology, D. Van Nostrand Co., Inc., New York, 1955.

12, J. Marcinkiewicz and A. Zygmund, Mean values of trigonometrical polynomials,
Fund. Math. 28 (1937), 131-166.

13. W. Rudin, An arithmetic property of Riemann sums, Proc. Amer. Math. Soc. 15
(1964), 321-324.

14. R. Salem, Sur les sommes Riemanniennes des fonctions sommables, Mat. Tidsskr.
B (1948), 60-62.

15. H. D. Ursell, On the behaviour of a certain sequence of functions derived from a
given one, J. London Math. Soc. 12 (1937), 229-232.

Received October 18, 1965. This research was supported by National Science
Foundation Grant GP-3927.

UNIVERSITY OF OREGON








