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Abstract: In Bi$ et al. (Commun Math Phys 394:215-256, 2022) it was stated that the
entropy-like map provided by the variational principle established in Bi$ et al. (2022,
Theorem 1) is always affine. In this note we present an example which shows that this

claim is incorrect, and establish necessary and sufficient conditions for the affinity to
hold.
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1. Introduction

Let (X, d) be a metric space and ‘B its o -algebra of Borel subsets of X. Denote by B a
Banach space over the field R equal to either
B, (X) = {q) : X — R | ¢ is Borel measurable and bounded}
or Cp(X) = {¢ € Bu(X) | ¢ is continuous}
orelse C.(X) = {go € Cp(X) | ¢ has compact support}
endowed with the norm ||¢]loc = sup, c y l¢(x)]. In what follows, P,(X) stands for
the set of Borel finitely additive probability measures endowed with the total variation
distance, P(X) denotes the set of Borel o-additive probability measures on X with the

weak™ topology and C(X) is the space of real valued continuous maps whose domain
is X.

The original article can be found online at https://doi.org/10.1007/s00220-022-04403-z.
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Definition 1.1. A function I': B — R is called a pressure function if it satisfies the
following conditions:

(Cy) Monotonicity: ¢ <y = T'(p) <T'(Y) Ve, ¥ €B.
(Cy) Translation invariance: T'(¢p +¢) =T'(p)+c Yo e B VceR.
(C3) Convexity: T(to+(1—0) ) <tT'(@)+(1—-0T W) Yo,y eB Vre [0,]1].

The first result of [4] established the following abstract variational principle for
pressure functions.

Theorem 1. [4] Let I" : B — R be a pressure function. Then
M) = max {b(u)+f<pdu} Vo eB (1.2)
e Pa(X)

where, for every u € P, (X),

h(u) = inf {/(pd,u} and  Ar = {peB: T(—¢) <0}. (13)
e Ar
The map b is concave, upper semi-continuous and

b(u) = inf [F(w)—/wdu} Vi € Pa(X).
peB

Moreover, if «: P,(X) — R U {—00} is another function taking the role of f in (1.2),
then o < . If, in addition, X is locally compact and B = C.(X), then the maximum
referred to in (1.2) is attained in P(X).

It is immediate from (1.2) that h is upper bounded by I"(0). Since the pointwise
infimum of concave functions is concave, and affine maps are themselves concave, we
get from (1.3) that the map § is concave. In [4, Theorem 1] we asserted incorrectly that
b is affine. The following example shows that this is not true in general.

Example 1.4. Consider a two point compact metric space X = {a, b} with the discrete
metric. The space P(X) of Borel probability measures on X is precisely the set {téa +

(1—=1)p : t € [0, 1]} of convex combinations of the Dirac measures 8, and &, supported
on {a} and {b}, respectively. Let I': C(X) — R be given by

peCX)  log(e™ +e“’(b)).

This is a pressure function on the Banach space C(X) with the norm ||¢||coc = maxy ¢ x
|@(x)|. Actually, the formula for I" gives the topological pressure of the potentials on
the shift space {0, 13N that are locally constant on cylinders of size 1 (cf. [6]). Thus,
Theorem 1 provides the variational principle

I'(p) = M?%?X) [h(u)+[<pdu}

where

b(w) = JSL/W Ve PX) (1.5)
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and
Ar = {w € C(X): T(—¥) <0} - {w €C(X): e V@ 4o V) 1}. (1.6)
Therefore, there is (g € P(X) such that

I'(0) = log2 = h(no).
Yet, a straightforward computation using (1.5) and (1.6) yields

h,) = inf ¥(@ =0 and B = inf w(b) = O.
v e Ar ¥ e Ar

Thus, b is not affine.

2. Necessary and Sufficient Conditions for the Affinity of b

The wrong statement that b is always affine is the content of Lemma 3.2 in [4]. Although
this error has no impact on the other results of [4], since the possible affinity of f is not
needed elsewhere in that paper, it is relevant to identify where the proof of Lemma 3.2
fails and to clarify under what assumptions it becomes correct.

Let X be a locally compact metric space. The convex set P(X) is compact and
metrizable with the weak™® topology, as a consequence of Banach—Alaoglu Theorem (cf.
[7, Theorem 2, V.4.2]). So, by the Krein—Milman Theorem (cf. [8, pages 187-188]),
it is the closed convex hull of its extreme points. Moreover, we can use the Choquet
Representation Theorem (cf. [3, Theorem 6.6]) to express each member of P(X) as a
generalized convex combination of the extreme elements of P(X). More precisely, if
E(X) denotes the set of extreme points of (X) and u belongs to P(X), then there is
a unique measure P, on the Borel o-algebra of P(X) such that P, (E(X)) = 1 and
w= Ex) ™ dP,, (m). We call the last equality the decomposition in extremes of .

Given a pressure function I', take the map b provided by Theorem 1 and consider
1 € P(X). In the Banach space B, define the following binary relation

XY < /¢dM<f1/fdM~

Then =<, is well defined, total (since (R, <) is completely ordered), reflexive and tran-
sitive, but depends on the fixed probability measure .

Definition 2.1. A non-empty set A with a pre-order < is said to be downward directed
if, given a, b € A, there is ¢ € A such that ¢ <a and ¢ < b.

Lemma 2.2. Given u € P(X), if () > —oo then Ar with the pre-order <, is a lower
bounded downward directed set in B.

Proof. Given ¢, ¥ € Ar, one has either [ @du < [Ydpor [Ydu < [¢dp. In
the former case, the map W = ¢ is in Ar and satisfies both ¥ <, g and ¥ <, . In
the latter case, one chooses W = . Thus, (Ar, <,,) is a downward directed set.

Ash(u) > —oo, we may take the constantmap H : X — Rdefinedby H (x) = h(w),
which is a lower bound of (Ar, <,,) in B since

/H(x)du(X) =/ B0 dpx) = o) = i, /wdu < /wdu Vi € Ar.
e Ar

O



3338 A. Bi$§, M. Carvalho, M. Mendes, P. Varandas, X. Zhong

Therefore, ( f vd u) Ve Ar is a lower bounded decreasing net. So, as X is locally

compact, if B = C.(X) and u € P(X), then we may apply the Monotone Convergence
Theorem for nets (cf. [9, Theorem IV.15] or [5, Theorem 1, Chapter IV, §1]), thus
concluding that the infimum of the net with respect to <, say inf (") Ar, belongs to

L'(X,B, u) and

inf fwdu = fian)Ap du.
v eAr

Proposition 2.3. Assume that X is locally compact and inf , c p(x) H(1n) > —o0. Then
b is affine if and only if

/ inf " Ar dp = / ( / inf™ Ap (x)dm(x)) dP,(m) YueP(X) (24
E(X)

where 1 = || Ex) ™M dP,,(m) is the decomposition in extremes of L.

Proof. Assume that inf, ¢ p(x) H(n) > —o0 and the condition (2.4) is valid. Then, for
every u € P(X),

h(un) = inf /wdu = /inf(“)Ardu
Ve Ar

- / ( / inf(™ Ap (x)dm(x)) dP,,(m)
E(X)

= /E(x) <¢ien£r /w(x) dm(x)) dP,(m)

= / h(m) dP,, (m). (2.5)
E(X)
Remark 2.6. We note that, to obtain the previous estimates, which yield the equality
hln) = /( : h(m)dPu(m)  Vu e P(X) 2.7)
E(X

we only needed to assume that h(u) > —oo for every u € P(X).

We are left to conclude from (2.5) that b is affine. Given w1, w2 € P(X) whose
decompositions in extremes are (; = fE(X) m dP,,(m), fori € {1, 2}, then

Vo<t <1 tur+(—=1)u; =/ m[tdIP’m+(l—t)dIPm](m)
E(X)

and so, using (2.5), we get forevery 0 < ¢t < 1

h(rpr+ (1 —=1)p2) = /E(X) h(m) dlt Py, + (1 = )Py, 10m) = rh(u1) + (1 —1) hua).
(2.8)
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Remark 2.9. It may happen that there is vg € P(X) such that h(vyp) = —o0, so the first
assumption in Proposition 2.3 fails, whereas the map b is affine. This is precisely the
case illustrated in Example 2.14, for which, despite its infinite values, the map b is affine.
Actually, in this example the equality (2.7) is valid, and this equality is just what one
uses in the computation (2.8) to show that b is affine.

Remark 2.10. If we may find a pre-order so that the function inf A does not depend on
the probability measure u, then the request (2.4) in the statement of Proposition 2.3 is
trivially fulfilled. See, for instance, Example 2.15, for which the set Ar is downward
directed and lower bounded in C(X) with respect to the usual order, defined by ¢ <
V<o) < ¥y(x)Vx e X.

Regarding the converse assertion in Proposition 2.3, assume now thatinf , ¢ p(x) h(u)

> —oo and b is affine. We start by recalling that:

Lemma 2.11. [10, page 186] If F: P(X) — R is affine, upper semi-continuous and
lower bounded by a continuous map G : P(X) — R, then

F(u) =/ F(m)dP,(m) VuePX) 2.12)
E(X)

where u = fE(X) m dP, (m) is the decomposition in extremes of |L.

Proof. Firstly, suppose that F' is continuous. As F is affine, then the equality (2.12) is
an immediate consequence of the Choquet Representation Theorem.

Suppose now that F is only upper semi-continuous. Then F is the pointwise limit
of a decreasing (with respect to the usual order in C (X)) net (Fy ), of continuous affine
maps Fy: P(X) — R (cf. [2, Corollary 1.1.4]). As G < F = infy F,, then (Fy)q
is bounded from below in the space of continuous real valued maps whose domain
is P(X). Therefore, for every u € P(X), whose decomposition in extremes is £ =
fE(X) m dP,(m), one has

F(u) = lim Fy(1) = lim / Fo(m) dP,,(m)
o @ JEx)

=/ lim Fy(m)dP,(m) =f F(m)dP,(m)
E(X) ¢ E(X)

where the last but one equality is due to the Monotone Convergence Lemma for nets (cf.
[1, Lemma 19.36]), which may be applied since P, is o -additive on the Borel o -algebra
of the compact metric space P(X). O

Since b is upper semi-continuous and satisfies inf, ¢ p(x) h(u) > —oo, then, if in
addition itis affine, one may apply Lemma 2.11 using F' = hand G = inf , c p(x) h(u).
Therefore,

b(u) = / bom)dPy(m) ¥ u € P(X).
E(X)
That is,
/ianAp dp = / (/ inf™ Ap (x)dm(x)) dP,(m) VueP(X).
E(X)

The proof of Proposition 2.3 is completed. O
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Remark 2.13. In Example 1.4, one has inf, cpx) h(u) > —oo. Indeed, h(,) =
h(5p) = 0 and

h(tda+(1—1)8p) = —tlog(t) — (1 —t)log(1 —1) VO<t<l1.

Soinf, ¢ p(x) b() = min, ¢ p(x) () = 0. However, if o = %Sa + %8;,, then

log2 = / inf“O Arduy  # ( / inf™ Ap (x) dm(x)> dP,,, (m) = 0.
E(X)z{aa-ah}

Example 2.14. Consider, as in Example 1.4, the set X = {a, b} with the discrete metric
and its space of Borel probability measures P(X) = {t(Sa +(1—=1)8p: t €0, 1]}. Let
now I': C(X) — R be given by

['(p) = ¢(a).

It is easy to check that I is a pressure function on the Banach space C(X). Therefore,
by Theorem 1,

I(p) = M?ﬁ% [h(M)+/<de}

where
b(w) = wg‘r/wdu Y e P(X)
and
Ar = [y econ: Ty <o} = fwectn: —v@ <o
={vecx: v >0
Thus,

o) = inf / Vb, = int @ = Via) = 0;

inf
Y Y(a) >0}

h() = w?ﬁxr/wd‘s” Juf y®) = @) = oo

i
¥ y(a) =0}
and, forevery 0 < ¢t < 1,
tds+ (1 —1)6p) = inf d(tés+ (1 —1)6
(o8 =0d) = int [ wdas,+1-na)
inf (¢ +(1 —1 b
wlgAr(ww)( ) ¥ (b))

=, it Y@+ (=D y)

= —OQ.

Thus, b is affine, although for some probability measures one has h = —oo.
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Apart from the known cases where f is affine when restricted to an interesting convex
subset of P(X) (see, for instance, [4, Remark 2.4]), there are examples for which a better
choice of the pre-order in Ar is available.

Example 2.15. Consider a compact metric space (X, d) and the functionI": C(X) — R
given by

['(p) = max @(x).

Then T' is a pressure function, since

Lo < ¥ = maxeex ¢(x) < maxeex ¥(x);
2.maxyex (p+0)(x) = (maxxex go(x))+c Ve C(X) VceR,
3.V, y € C(X) Ve [0,1],

max (ro+ (1 —1¢ x) < t max + (1 — 1) max ¥(x).
( p+( )W)( ) @ (x) +( ) ¥(x)
Moreover,

Ar = {w € C(X) : T(—) go} - {w € CX) & max —y(x) < }
=|weC(X) : 1//>0}.

So
h(n) = inf{/Wd,u: xpeC(X)andilf>0} =0 VYuePX).

Hence b is affine. Furthermore, given ¢ € C(X) whose maximum is attained at a point
Xxo € X, one has

(@) = o) = hids) + f odsy,.

In this case, instead of the pre-order <,,, we may consider in Ar the usual order in
C(X) and still conclude that (Ar, <) is alower bounded downward directed set. Indeed,
given ¢, ¥ € Ar, the map min {¢, v} is continuous and non-negative, hence belongs
to Ar; besides, one has min {¢, ¥} < ¢ and min {p, ¥} < ¥; and the map O is a
lower bound for Ar. Therefore, the function inf .Ar does not depend on any probability
measure [i.

Acknowledgments. XZ was supported by National Nature Science Funds of China (12201135). AB was
partially supported by the inner Lodz University grant 11/IDUB/DOS/2021. MC, MM and PV were supported
by CMUP, which is financed by national funds through FCT - Fundacéo para a Ciéncia e a Tecnologia, L.P.,
under the project with reference UIDB/00144/2020. MC and PV also acknowledge financial support from the
project PTDC/MAT-PUR/4048/2021. PV benefited from the Grant CEECIND/03721/2017 of the Stimulus of
Scientific Employment, Individual Support 2017 Call, awarded by FCT.

Publisher’s Note Springer Nature remains neutral with regard to jurisdictional claims in published maps and
institutional affiliations.



3342 A. Bi$§, M. Carvalho, M. Mendes, P. Varandas, X. Zhong

References

1.

Aliprantis, C.D., Border, K.C.: Infinite Dimensional Analysis, 3rd edn. Springer, Berlin (2006)

2. Alfsen, E.M.: Compact Convex Sets and Boundary Integrals. Springer, Berlin (1971)

3.

Asimow, L., Ellis, A.J.: Convexity Theory and Its Applications in Functional Analysis. London Mathe-
matical Society Monographs, vol. 16. Academic Press, New York (1980)

Bis§, A., Carvalho, M., Mendes, M., Varandas, P.: A convex analysis approach to entropy functions,
variational principles and equilibrium states. Commun. Math. Phys. 394, 215-256 (2022)

Bourbaki, N.: Eléments de Mathématique: Intégration. Livre viii, Chapitres 1—4, 2nd. revised and aug-
mented ed. Actualités Scientifiques et Industrielles, 1175. Hermann, Paris (1965)

Bowen, R.: Equilibrium states and the ergodic theory of Anosov diffeomorphisms. In: Lectures Notes in
Mathematics, vol. 470. Springer, Berlin (1975)

Dunford, N., Schwartz, J.: Linear Operators—Part 1: General Theory, 1st edn. Wiley, New york (1958)
Grothendieck, A.: Topological Vector Spaces. Translated by Chaljub, Orlando. Gordon and Breach Sci-
ence Publishers, New York (1973)

Reed, M., Simon, B.: Methods of Modern Mathematical Physics: Functional Analysis. Academic Press,
London (1981)

Walters, P.: An Introduction to Ergodic Theory. Springer, New York (1975)

Communicated by C. Liverani



	Correction[2pc]Correction: A Convex Analysis Approach to Entropy Functions, Variational Principles and Equilibrium States
	Abstract:
	1 Introduction
	2 Necessary and Sufficient Conditions for the Affinity of mathfrakh
	Acknowledgments.
	References




