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The main object of this note is to resolve a problem of
V. L. Klee on the convex generation of convex Borel sets in
FEuclidean space, into a sequence of three problems, each of
some intrinsic interest; the joint solution of the three prob-
lems being equivalent to the solution of Klee’s problem.

In general terms, Klee asks the question whether a convex
Borel set can be generated by the Borel method from the closed (or
open) convex sets without at any stage leaving the domain of convex
sets. More specifically he calls a set K a convexly generated Borel
set if:

A. K belongs to the minimal system of sets, containing the
closed convex sets, that is closed under the operations of countable
increasing union and of countable decreasing intersection.

Naturally the operations of countable increasing union and of
countable decreasing intersection lead from the class of convex sets
to the class of convex sets. Klee asks whether the class of convexly
generated Borel sets coincides with the class of convex sets that are
Borel sets. D. G. Larman [6] has recently given the answer ‘yes’ in
3-dimensional space, using methods that do not readily generalize.

It is not quite clear why Klee works with condition A. It might
seem equally reasonable to work with the sets K satisfying the con-
dition that:

B. K belongs to the minimal system of sets, containing the
closed convex sets, that is closed under the operations of countable
increasing union and of countable intersection.

Here of course it is the penultimate word of A that has been omit-
ted. D. G. Larman [7] has shown that these two conditions are
equivalent.

But there are other operations that lead from convex Borel sets
to convex Borel sets. We show, in § 2 below, that the smallest con-
vex set containing two convex Borel sets is a convex Borel set, by
a method that seems to depend essentially on the properties of Eu-
clidean space. This result is perhaps a little surprising in view of
the facts that the smallest convex set containing a Borel set is not
necessarily a Borel set (even in F;) and that the vector sum of two
Borel sets on the line is not necessarily a Borel set (see [8] and [1]).

Thus it is reasonable to call a set K a weakly convexly generated
Borel set if it satisfies the condition:
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C. K belongs to the minimal system of sets, containing the
closed convex sets, that is closed under the operations of taking the
least convex cover of two sets of the system, of countable increasing
union and of countable intersection.

It is easy to verify (see § 3 below) that this system of weakly
convexly generated Borel sets coincides with the system of sets K
satisfying the apparently weaker condition:

D. K belongs to the minimal system of sets, containing the
closed convex sets, that is closed under the operations of taking
the least convex cover of any countable union, and of taking any
countable intersection.

In some ways, the Souslin operation is a more convenient way of
generating Borel sets than the transfinite Borel process, but of
course, in general, it leads to sets that are not necessarily Borel
sets. But the Borel sets are the Souslin sets that have Borel-Souslin
representations (see [9]). This suggests that we introduce the sets
with a convex-Borel-Souslin representation. A set K will be said to
have such a representation if it satisfies the condition:

E. K can be represented in the form

o

K:.U nF('Lu?:zy""'Ln);
T1stgs° n=1

where the union is taken over all infinite sequences ¢,, 7, <+ of

positive integers, where the sets

F(iu iz: ct ey @n)

are compact convex sets for all finite sequences 4., 7,, ++-, 7, of posi-
tive integers, and where the sets

K (i Gy oo+ ) = U [{élF(i“ Uy 00y i,)}n

In+t1, Intz, "

{TDH F (7:1! 7:2: c Y im jn+17 jn+27 c Jr)}] ’
are convex Borel sets, for all finite sequences %, %y, *--, %, of positive
integers, including the sequence of zero length.

We prove, in §4 below, that the weakly convexly generated
Borel sets all have such convex-Borel-Souslin representations.

It is convenient to introduce a final condition:

F. K is a convex Borel set.

In terms of these conditions our results take the form

A=B=C—=D=FE=F.

the main results being the justification of C as relevent, by showing
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that the least convex set containing the union of two convex Borel
sets is a Borel set, and the proof that D — E.
In these terms, Klee’s conjecture takes the form

F—=A.

This is clearly equivalent to the conjunction of the three conjectured
implications

F—=E FE-=D, C(C=B.

These conjectures seem to me to be of interest in their own right;
especially as Larman’s result implies that they are true in 3-dimen-
sional space. It seems unlikely that none can be extended to general
Euclidean space.

This approach suggests a further conjecture analogous to Klee’s
conjecture. It seems possible that every convex Souslin set has a
convex-Souslin representation; i.e. a representation of the type de-
scribed in condition E without the requirement that the sets K (4., 4.,
+++,4,) be Borel sets. A proof of this might be a valuable first step
towards the proof that F'— E.

2. The convex set containing two convex Borel sets. Our
first result is an immediate consequence of the Kunugui-Novikoff
theorem, which states that, if a Borel set B in E, has the property
that all sections by the lines of the form

(1) Ty = Gy Ly = gy ***y Ly = Uypy

are ,-sets, then the orthogonal projection of B on the plane, with
equation

(2) xnzoy

is a Borel set. This result appears in a paper of Kunugui [4]; but
D. G. Larman (private communication) has drawn my attention to a
flaw in Kunugui’s paper. A very complicated proof, based on un-
published work of Novikoff is given in [5].

If B is a convex Borel set in E,, then the intersections of the
lines (1) with B are convex linear sets and so are .#,-sets. Thus in
this case the projection of B on the plane (2) is a convex Borel set.
As any projection can be split into a sequence of projections redue-
ing the dimension one step at a time we have:

THEOREM 1. Any projection of a convexr Borel set in a finite
dimensional Euclidean space is a convexr Borel set.
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As there is no reasonably simple proof of the Kunugui-Novikoff
theorem we give a relatively simple proof of Theorem 1.

Proof of Theorem 1. Let B be a bounded convex Borel set in
E,.

We call a Borel set V in E, vertically convex if each section of
V by a line of the form (1) is a linear convex set. We introduce
some operations that lead from vertically convex Borel sets to verti-
cally convex Borel sets. If V is any vertically convex Borel set, let
OV denote the set

ov=g (v Le)n(v- L]

where
€ = (Oy 0, "’,0, 1) y

and we use the standard vector addition. Then OV is clearly a
Borel set as the sets V 4 (1/%n) e are Borel sets. Further the section
of OV by any line of the form (1) will be the relative interior of
the corresponding linear convex set forming the intersection of the
line with V. In particular OV will be vertically convex.

For each positive integer =, let D, be the operator replacing
any bounded vertically convex set V by the set

DMV:V\{OV+(—1)”%e}.

Clearly, if V is a bounded vertically eonvex Borel set, D,V is a
Borel set. Further, the effect of D, is to leave unchanged any
‘vertical’ section of length less than or equal to 1/# and to shorten
any longer interval down to the length 1/n, leaving the interval
closed at the shortened end.

We now consider the set

s

U= Bn!

n=1

I

where we take B, = B and
B, =D,B,_.,, n®=12 +++.

As B is a bounded vertically convex Borel set, it follows that
the sets, B, B,, -+-,and U are bounded vertically convex Borel sets.
Those vertical sections of B that consist of single points remain in
all the sets B, B,, --- and U. Those vertical sections of B that
have length exceeding 1/n but not exceeding 1/(» — 1) remain in the
sets B, B, -+-, B,_,, are cut down to intervals, perhaps half open,
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of length 1/n in B,, and are cut down to closed intervals of length
1/m in B, for m = » + 1, and so remain as single points in U. Thus
U is a Borel set with the same projection on x, = 0 ag B, and each
vertical section of U contains at most one single point. Hence, by
a result of Souslin, see for example [10], the projection of B, being
a one-to-one continuous image of the Borel set U, is itself Borel.

As any convex Borel set is a countable union of bounded convex
Borel sets, it follows that the projection of any convex Borel set is
a convex Borel set. This result extends immediately to general pro-
jections reducing the dimensionality by a finite number.

We use this result to establish

THEOREM 2. If H, K are convex Borel sets in E,, the least
convex set containing H U K s a Borel set.

Proof. Let I denote the unit interval 0 £ 2, <1 in E,. As H,
K, I are convex Borel sets, the set
Hx KxI

in H,,., is a convex Borel set. Now consider the map ¢ of E,,,, to
itself that takes the point

X = (xu Loy o0y x2n+1)
to the point

P x = ((1 - x2n+1) Ly (1 - w2n+1) Loy ¢**y (1 - xZn—H) H)

Lont+1 Lut1r Lont1 Lutar %y Lant1 Lony 902n+1) .
When restricted to the region S defined by
0 < x2n+1 < 1 )

the map ¢ is a one-to-one and bi-continuous map of S into itself.
As S is a Borel set in E,,., it follows that

p{Hx K x INn S}
is a Borel set in E,,.,. Now
Pp{HXx Kx I} =9p{Hx KX I}U{H x {o} x {0} U{{o} X K x {1}},

where {o} denotes the set consisting of the origin of E,, and {0} is
the set containing only the real number 0 and similarly {1} is the
set containing only the real number 1. Hence

p{H X K x I}
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is a Borel set in E,,.,.

By standard vector algebra the set @ {H x K xI} is convex.
Further the least convex cover of H UK 1is obtained from
@ {H x K x I} by application of the projection ¥ taking the point

X = (g, Bgy *+**y Loper)
to the point
VX = (@ 4 Cprry B+ Tpggy =00 Ty + X)
in E,. Thus by Theorem 1 the set
vp{H x K x I}

is a convex Borel set and is the least convex set containing H U K.

REmMARrkS. If we knew, in addition, that H and K were convexly
generated convex Borel sets, it would follow without difficulty that
@ {H x K x I} would be a convexly generated Borel set. If Theorem
1 could be modified to show that convexly generated Borel sets pro-
jeet to give convexly generated Borel sets we would be able to
establish that weakly convexly generated Borel sets are necessarily
convexly generated Borel sets.

3. Weakly convexly generated Borel sets. We prove the al-
most trivial.

THEOREM 3. The class of weakly convexly gemerated Borel sets
1s closed under the operations of taking the least convex cover of
any countable union.

Proof. Let K, K, --- be any sequence of weakly convexly
generated Borel sets. We use conv. E to denote the least convex
set containing a given set E. Then, it follows by induction that
the sets H,, H,, --- defined by

H1 = Kn
H,., =conv.{H, UK, }, r=1,

form an increasing sequence of weakly convexly generated Borel sets.
Hence

Cs

H,

r=1

1

is a weakly convexly generated Borel set. Since
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conv. lj K, = D H,,
r=1 r=1
this proves the closure of the class under the given operation.

4. The existence of convex-Borel-Souslin representations. It
is convenient to introduce some notation. We use 1 to denote the
space of all vectors

1= 5y % ***y

with positive integral components. We use i|n to denote the finite

sequence

i|n=’bl9?/27"'!7’n!

with the convention that i|0 is to denote a blank space on the paper
where it is written.
We prove

THEOREM 4. The weakly convexly generated Borel sets have
convex-Borel-representations.

Proof. By the definition of the weakly convexly generated Borel
sets, it suffices to prove that the class of sets, having convex-Borel-
Souslin representations, contains the closed convex sets and is closed
under the operations of taking the least convex cover of two sets of the
system, of countable increasing union and of countable intersection.

First if K is a compact convex set we may write

Filn) =K,

for all i in I and all » = 1. Then

K= ,Lejr Ql FGln),
and it is easy to verify that this is a convex-Borel-Souslin represen-
tation for K.
Now suppose that K, »r = 1,2, ... is an increasing sequence of
sets each with a convex-Borel-Souslin representation. We may take
the convex-Borel-Souslin representation for K™ to be

(3) EKo=UN FGn).

iel n=1

Then

K = 0 K@

r=1
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is convex and has the convex-Borel-Souslin representation

K=y A F@l|n),
iel n=1
on writing
F(zjo—l (2.7.1 - 1)7 jzy jaa "'7jn) = F 40 (jl’ j2’ “.’j”) ’

for all sequences 7,, 71, ***, 4. of positive integers with n = 1.

As each closed convex set is the increasing union of a sequence
of compact convex sets, it follows that each closed convex set has a
convex-Borel-Souslin representation.

Now suppose that if K, K® have convex-Borel-Souslin represen-
tations of the form (8) with » = 1, 2. By replacing F (i|n) by

AFGIR .
we obtain similar representations with the additional condition
(4) FOGID)DF"G|2) D,

for r =1, 2 and all i in I.
For each vector k in I with

k, = 20t (2h, — 1),

write

i(K) = hyy Koy Fogy Fogy + 0+

§(K) = Ry Fogy Fogy gy o
Define convex sets

K(k|n), kel, n=12---,
by taking
K (k| m) = conv. {F' (i(k) | ») U F® (j(k) | n)} .

As F© (i(k)|n) and F® (j(k)|n) are compact so is K(k|n). It fol-

lows, without difficulty, that conv. {K“® Uy K®} has the Souslin re-
presentation

conv. (KW UK®} = U N K (k|n),

kel 1
the set

oo

U K (|7

€ r=

1
=kln

=
-

hi

3
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taking the form

conv.[{ Y AFantol Y AreGmt],

J
ilm=i(k) I m jim' =5 im’

with m = m’ =1/2(n+1) if n is odd and m = 1/2n, m' = m —1 if »n
is even. Thus, using Theorem 2, the representation is a convex-Borel-
Souslin representation.

Finally consider the intersection of a sequence K™, » =1, 2,..-
of sets having convex-Borel-Souslin representations of the form (3)
with (4) satisfied for » = 1,2, ---. Following one of the standard
proofs that the intersection of any sequence of Souslin sets is a
Souslin set we introduce a sequence

i,(k), i(k), <+
of vectors associated with any vector k of I, by taking
i,(k) = kyy kgy Koz o2+
io(k) = Ky Koo Kgop o+
is(k) = Kvw sy Bsay =22

the general suffix being expressed as the product of an odd number
with a power of 2. We then write
Kklin)= N FPGk)]g .

(2q—1)2h—1gn

Standard arguments show that

(5) NE®=U N KKln),

the right-hand-side yielding a Souslin representation. Further, each
set
U NE@min

hel
hlzn=kln

turns out to be the finite intersection of those sets

oo

U NF*GIY,
jel t=1
jle=i, K 1g
with 2**(2¢ — 1) < n. As these sets are convex Borel sets, the re-
presentation (5) is a convex-Borel-Souslin representation. This com-

pletes the proof.
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