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The Henstock-Kurzweil-Pettis (HKP) integral is the generalization of the
Pettis integral of a function, obtained by replacing the Lebesgue integrability
of scalar functions by the Henstock-Kurzweil integrability. Bongiorno, Di Pi-
azza and Musial in [Glasg. Math. J. 50 (2008), no. 3, 583593; MR2451753
(2010a:28020)] give an example of a c0-valued indefinite HKP integral with rel-
atively noncompact range. Moreover they pose the following question: Assume
that c0 cannot be embedded isomorphically into a Banach space X. Can the
range of each indefinite X-valued HKP integral be a norm relatively compact
set?

In the paper under review the author gives an answer to the question, by
showing that any indefinite X-valued HKP integral has a relatively compact
range if and only if any indefinite X-valued HKP integral is continuous, or
equivalently, if and only if X is a Schur space,

Moreover he also proves that the indefinite integral of any X-valued HKP
integrable function is continuous except at most on a countable set if and only
if X contains no isomorphic copy of c0.
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