RADON-NIKODYM THEOREMS FOR FINITELY ADDITIVE
MULTIMEASURES

LUISA DI PIAZZA AND GIOVANNI PORCELLO

ABSTRACT. In this paper we deal with interval multimeasures. We show
some Radon-Nikodym theorems for such multimeasures using multival-
ued Henstock or Henstock-Kurzweil-Pettis derivatives. We do not use
the separability assumption in the results.

1. INTRODUCTION.

One of the most fascinating problems arising when we deal with multimea-
sures is the represention of a multimeasure as an integral, i.e. the existence
of a Radon-Nikodym derivative.

Several papers concerning this question appeared since the 1970’s where pi-
oneering results have been established amongst others by Artstein [1], Costé
[6], Costé and Pallu de la Barriere [7]. These papers deal with countably addi-
tive multimeasures and use classical notions of integral existing in literature.

In the 1990’s other results dealing with finitely additive multimeasures
have been obtained by A. Martellotti, K. Musial and A. R. Sambucini (see
[15, 16]). In particular, they have been extended the trattation beyond the
Banach spaces (in particular, to locally convex spaces), but also in this case
classical integrals are used for the representation.

In general the results existing in literature use multimeasures defined on a
o-algebra. Moreover, most of them uses the separability assumption.

In this paper we deal with the Radon-Nikodym problem for multimeasures
defined on the family Z of all non trivial closed subintervals of [0, 1] and con-
sequently we look for Radon-Nikodym derivatives of Henstock type. This is
the first paper where that problem has been undertaken.

The Henstock integral has been introduced in the 1960’s independently
by Henstock [11] and Kurzweil [14], by a simple modification of Riemann’s
method. It is a non absolutely convergent integral more general than Lebesgue’s
one, integrates all derivatives and its primitive is a finitely additive interval
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function.

Our starting point is the remarkable recent article of B. Cascales, V. Kadets
and J. Rodriguez [5], where they obtain two Radon-Nikodym theorems for
countably additive multimeasures without any separability assumption.

Here we go on in such kind of investigation and we consider finitely additive
multimeasures defined on Z, taking convex compact values or convex weakly
compact values, in an arbitrary Banach space X.

The paper is organized as follows. In Section 2 we give necessary notations,
definitions and preliminaries.

In Section 3 we extend to the multivalued case the notion of variational
measure already known for vector valued interval measure. This measure is a
useful tool for our investigation.

In Section 4 we prove the main results. In the convex compact case we
obtain a Radon-Nikodym theorem for dominated interval multimeasures (see
Theorem 4.2) that improves Theorem 3.1 of [5]. To get our goal we use an
extension of a finitely additive multimeasure to a countably additive multi-
measure defined in the o-algebra of the Borel subsets of [0, 1] (see Proposition
4.1).

In the more general context of convex weakly compact valued multimea-
sures we find an HKP-integrable derivative under the hypothesis of absolute
continuity for the associated variational measure (see Theorem 4.6). Also in
such a case we do not require the separability of the target Banach space X,
but we assume that X possesses the Radon-Nikodym property (shortly RNP).

2. NOTATIONS AND PRELIMINARY DEFINITIONS.

Let [0, 1] be the unit interval of the real line, endowed with the usual topology
and the Lebesgue measure \. We denote by £ the family of all measurable
subsets of [0, 1], by A the ring generated by the subintervals [a,b) C [0, 1] and
by Z the family of all non trivial subintervals of [0, 1].

A partition in [0,1] is a finite collection of pairs {(I;,¢;)}j_,, where Iy,..., I,
are non-overlapping subintervals of [0,1] and ¢4, ...,t, € [0,1]. Given a subset

E of [0,1], we say that the partition {(I;,t;)}7_, is anchored on E if t; € E
foreachj=1,...,q. If U?Zl I; = [0,1], we say that {(I;,t;)}]_, is a partition
of [0,1].

A gauge on B C [0,1] is a positive function on B. Given a gauge d, we say
that a partition {(I;,t;)}j_; is 0-fine if I; C (t; — d(t;),t; + 6(t;)) for every

1=1,...,q.
Let denote by X a real Banach space, with dual X*. The closed unit ball of
X (resp. X*) is denoted by B(X) (resp. B(X™)).

Definition 2.1. A function f : [0,1] — X is said to be Henstock integrable
(or simply H-integrable) on [0,1] if there exists * € X with the following
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property: for every € > 0 there exists a gauge ¢ on [0, 1] such that

> F)I - || <e,
j=1

for every d-fine partition {(I;,t;)}7_, of [0, 1].
We call z the Henstock integral of f on [0,1] and we set (H) fol fdx ==z

It is well known that if f : [0,1] — X is Henstock integrable on [0, 1] and
I € 7, also the function fx; is Henstock integrable on [0,1] [19, Theorem
3.3.4]. We say in such a case that f is Henstock integrable on I. If X = R,
then f is said to be Henstock-Kurzweil integrable or simply HK-integrable on
[0,1] and we denote by (HK) fol f dX the corresponding interval.

Definition 2.2. A function f : [0,1] — X is said to be scalarly HK-integrable
(resp. scalarly integrable) if for every x* € X* the real function (z*, f(-)) is
HK-integrable (resp. integrable).

A scalarly HK-integrable (resp. scalarly integrable) function f : [0,1] — X
is said to be Henstock-Kurzweil-Pettis integrable or simply HKP-integrable
(resp. Pettis integrable) on [0,1] if for every interval I € Z (resp. for every
E € L), there exists x; € X (resp. g € X) such that

(z*,z1) = (HK)/(x*,f) d\, for every z* € X*
I

( resp. (x*,xg) = / (x*, f) dA, for every a* € X*) .
B

We call x; (resp. xg) the HKP-integral of f on I (resp. Pettis integral of f
on E) and we write (HKP) [, f dX := xy (vesp. (P) [, f d\ :=zp).

For more details about vector valued functions see [8], [18] or [19].
The class of all non-empty subsets of X is 2X. By cl(X), cc(X), cbe(X),
ck(X), cwk(X) we denote respectively the subfamilies of 2% of all closed,
closed convex, closed convex bounded, convex compact and convex weakly
compact subsets of X.
For every C € 2% the support function of C' is denoted by s(-,C) and defined
on X* by s(z*,C) :=sup{(z*,x) : « € C}, for each z* € X*.
We denote by dg the Hausdorff distance in 2% :

dp(C,C") := max{e(C,C"),e(C’,C)}, C,C" € 2,
where e(C,C") = sup{d(z,C") : © € C} is the excess of C over C', while
d(z,0) = inf{||z —y|| : y € O} is the distance of x from C. For A € 2%, we
set ||A]| := sup{||z|| : x € A} and we call it the radius of A.
A map F:[0,1] — cl(X) is called a multifunction. A function f:[0,1] - X
is called a selection of F if for every t € [0,1] one has f(t) € F(¢t).
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A multifunction F is said to be scalarly integrable (resp. scalarly HK-integrable)
if for every z* € X* the map s(x*, F(-)) is integrable (resp. HK-integrable).
More information concerning Pettis integrability of multifunctions can be
found in [17].

Definition 2.3. A multifunction F : [0,1] — ¢be(X)(ck(X), cwk(X)) is said
to be Henstock-Kurzweil-Pettis integrable or simply HKP-integrable (resp.
Pettis integrable) in cbe(X)(ck(X), cwk(X)) if F is scalarly HK-integrabile
(resp. scalarly integrable) and for every interval I € Z (resp. for every E € L),
there exists Cy € cbe(X)(ck(X), cwk(X)) (resp. Cg € cbe(X)(ck(X), cwk(X)))
such that

s(z*,Cr) = (HK)/S(&:*,F) d\, for every z* € X~
I

(resp. s(z*,Cg) = / s(z*, F) d for every z* € X*) .
E

We call C; (resp. Cg) the HKP-integral of F over I (resp. Pettis integral of
F over E) and we set (HKP) [, F dX\ := Cy (resp. (P) [, F d\:= Cg).

More information concerning Pettis integrability of multifunctions can be
found in [17].

Definition 2.4. A multifunction F : [0, 1] — cbe(X)(ck(X), cwk(X)) is said
to be Henstock integrable if there exists W € cbe(X)(ck(X), cwk(X)) with the
following property: for every € > 0 there exists a gauge d§ on [0, 1] such that
for every d-fine partition {(I;,t;)};_; of [0, 1] we have

p
dy | WY F)IL] | <e.
j=1

W is called the Henstock integral of F and we write (H) [, F' dX :== W.

A multifunction M : £ — cl(X) is said to be a dg-multimeasure if for every
sequence (A,),>1 C L of pairwise disjoint sets with A = J,,~; 4, we have
dg(M(A), > r_1 M(Ag)) — 0 as n — +oo.

A multifunction M : £ — ¢l(X) is said to be a weak multimeasure or simply a
multimeasure if for every * € X*, the map A — s(z*, M(A)) is a real valued
measure.

It is known that every cl(X)-valued dy-multimeasure is a multimeasure (see
[13, Proposition 8.4.7]).

The two notions coincide whenever the multimeasure takes its values in cwk(X)
(see [13, Theorem 8.4.10]).

We say that the multimeasure M : £ — 2% is A-continuous and we write
M << A if AM(A) =0 yields M(A) = {0}.

Given a multimeasure M : £ — 2%, a vector measure m : ¥ — X such that
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m(A) € M(A) for every A € L is called a selection of M.
Moreover, the variation of M is the extended non-negative function |M| whose
value on a set A € L is given by

[M(A) = Supz [[M (A,

where the supremum is taken over all finite partitions (A4;); of A in L.

If |IM|([0,1]) < 400, then M is called of finite variation.

If there exists a sequence (A,,), C L of pairwise disjoint sets covering [0, 1]
and such that |M|(4,) < +oo for every n, then M is called of o-finite varia-
tion

3. INTERVAL MULTIMEASURES AND THEIR SELECTIONS. VARIATIONAL
MEASURES.

We start with the following definitions.

Definition 3.1. An interval multifunction ® : Z — cwk(X) is said to be
finitely additive if for every non-overlapping intervals I,I, € 7 such that
I Ul, € 7 we have ®(I; U Iy) = &(11) + @(12).

Remark 3.2. The primitives of Henstock or Henstock-Kurzweil-Pettis inte-
grable multifunctions are interval multimeasures. Moreover, it is known that
it F':[0,1] — cwk(X) is Pettis integrable in cwk(X), then its primitive is
o-additive (see [18]). If we set ®(I) := v(I), I € Z, then ® is an interval
multimeasure.

Definition 3.3. A multifunction ¥ : A — cwk(X) is said to be a finitely
additive multimeasure if for every Ay, As € A whose interiors are disjoint we
have \I’(Al U AQ) = \I/(Al) + \I/(AQ)

Remark 3.4. In the following we identify a finitely additive interval multi-
function ® : Z — cwk(X) with the finitely additive multimeasure ¥ : A —
cwk(X) defined by W(A) := >37_, ®(I;), where A = Jj_, [; and I1,..., ],
are pairwise disjoint subintervals of [0,1]. We use a similar identification for
the corresponding selections.

Hence we call interval multimeasure every finitely additive interval multifunc-
tion and interval measure every finitely additive interval function.

Moreover, we observe that if ® : T — cwk(X) is an interval multimeasure,
then for every z* € X*, s(x*, ®(-)) is a real-valued interval measure.

An interval measure ¢ : Z — X is said to be a selection of an interval multi-
measure O if ¢(I) € (1) for every I € T.
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We recall that for ) # K C X, an element € K is called an exposed point
of K if there exists * € X* such that (z*,z) > (z*,y) for every y € K \ {z};
an exposed point x of K is called a strongly exposed point of K if for every
(Xn)n C K with (z*,2,) — (z*, ), then ||z, — z|| — 0, where z* is the
functional that exposes z. We denote by exp(K) (resp. strexp(K)) the set
of the exposed points (resp. strongly exposed points) of K.

It is known that if K € ck(X) (resp. K € cwk(X)), then exp(K) # () (resp.
strexp(K) # 0) and K = co(exp(K)) (resp. K = co(strexp(K))) (see [4,
Theorem 3.6.1]).

The following result is well known in case of countably additive multimeasures
(see [12]). We omit its proof, since it is very similar to that in [12, Proposition
2.1].

Proposition 3.5. Let ® : T — ck(X) be an interval multimeasure. If xy €
exp(®([0,1])) then there exists a selection ¢ : T — X of ® such that $([0,1]) =
xo and ¢(I) € exp(®(I)) for every I € T.

With similar argument, we obtain

Proposition 3.6. Let ® : T — cwk(X) be an interval multimeasure. If
xo € strexp(®([0,1])) then there exists a selection ¢ : T — X of ® such that
#([0,1]) = z¢ and ¢(I) € strexp(®(I)) for every I € T.

Now we extend the notion of variational measure to additive interval multi-
measures (cf. [2] or [9]). This notion is a useful tool to study the primitives
of real valued or, more in general, vector valued integrable functions.

Given an interval multimeasure ® : Z — cwk(X), a gauge § and a set
E C [0,1], we define

P
Var(®,6,E) = sup Z [[@(I;)]| = {(,t;)}i-, d-fine partition anchored on E

j=1
Then we set

Vo(E) :=inf {Var(®,4, E) : 6 gauge on E}.
Vg is called the variational measure generated by ®.

Remark 3.7. If ® is an interval multimeasure, then Vg is the variational
measure generated by the single valued map R o ®, where R : cwk(X) —
loo(B(X™)) is the Radstrom Embedding defined by R(C) := s(-,C), for C €
cwk(X). In fact, for I € Z we obtain:

IR(@(D)1e = [[s(, @)1 = sup [s(z™, (1))
z*€B(X*)

= sup |s(z%, ®(I)) = s(z",{0})] = du (®(1),{0}) = [[(D)]]-
z*€B(X*)
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Consequently, Var(®,0,E) = Var(R(®),, FE) for any gauge 6 and any set
E C[0,1], and Vo (F) = Vroo(E) for any set £ C [0,1].

Therefore, as in the X-valued case, Vg is a metric outer measure on [0, 1] (see
[2]) and a measure over all Borel sets of [0, 1].

We say that the variational measure Vg is o-finite if there exists a sequence
of (pairwise disjoint) sets (Ey,),>1 covering [0, 1] and such that Vg (E,) < oo,
for every n > 1. Moreover, we say that Vg is absolutely continuous with
respect to A (or A-continuous) and we write Vo << A if for every E € L with
A(E) = 0 we have Vg (E) = 0.

Remark 3.8. Taking into account that Vo = Vgoe and using [2, Corollary
2.3], we have o-finiteness of every A-continuous variational measure.

4. MAIN RESULTS.

4.1. The ck(X) case. We start by proving an extension result.

Proposition 4.1. Let ® : T — ck(X) be an interval multimeasure such that
there exists a set Q € ck(X) with ®(I) C |I|Q for every I € T.

Then ® can be extended to a multimeasure M : o(A) — ck(X) such that
M(B) C A(B)Q for every B € o(A).

Proof. We observe that for every z* € X*, s(x*, ®) is a real-valued measure
and

—s(=z*,Q)|I| < s(z*,®(I)) < s(x™,Q)|I|, for every I € T.

Fix 2* € X*. Then s(z*,®) can be extended to A, the ring generated by Z.
Hence for every A € A,

—s(—a", QN(A) < s(a", B(A)) < AN(A)s(a*, Q).
Conesquently

[s(z", ®(A))] < |s(z*, Q)IA(A) + [s(=2", Q)[A(A).
Since A — A(A)s(z*, Q) is o-additive on A and bounded, s(z*, ®(-)) can be
extended to a measure p,- : o(A) — R, where o(A) consists of all Borel
subsets of [0, 1].

Now let B € o(A) and consider a sequence (A,,), C A such that \(BAA,) —
0. We prove that (®(A,)), is a Cauchy sequence in (ck(X),dp).
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In fact, for every natural numbers n, m, we have
di (®(An), ®(Am)) = sup |s(z", ®(4,)) — s(z”, ©(An))|

x*€B(X*)
= sup |s(z%, ®(An \ Am)) — s(27, D(Am \ An))|
z*€B(X*)
< sup  [s(a”, B(Ap \ Am))[ + sup  [s(a7, B(Am \ An))|
e*eB(X*) e eB(X*)
<2 sup  [s(z% Q)A(An \ Am) +2 sup  [s(27, Q) A(Am \ An)
2 eB(X*) z*eB(X*)
— BA(An \ Am) + EA(Am \ An) = FA(An A Ap),
where k = 2||Q]|.

Since A(An, A Ap) — 0, also dg(®(A,), P(An)) — 0. Since (ck(X),dm) is
a complete metric space, we obtain that (®(A,)), is dg-convergent to an
element of ck(X).

At this point let us define M(B) := (dg)lim, ®(A,,) for B € o(A). The
multifunction M is well defined. In fact, if (A),) C A is another sequence such
that A(A], A B) — 0, then also A(A], A A,,) — 0. Consequently,

At (B(AL), B(A,)) < kA(A, A A,) 0.
Thus
(dg)lim ®,,(A]) = (dg)lim ®,,(A,,).
Moreover, M is ck(X)-valued and is an extension of ® to o(A).
We claim that s(x*, M) = pg,+ for every 2* € X*. In fact, let fix 2* € X*.
It follows from the definition of M that for every B € o(A) s(a*, ®(A4,,)) —

s(z*, M(B)), where (A,), is one of the above considerated sequence.
On the other hand,

|t (B) = (%, ®(An))| = |pas (B) = pa (An)|
= |pa+ (B\ An) — po= (An \ B)| < [pa+ (B\ An)| + |pa- (An \ B))|
<KAB A Ay) — 0,

for every B € o(A).

Hence s(z*, M(B)) = = (B) for every B € o(A).

Therefore for each z* € X* s(z*, M) is a measure. Since M is ck(X)-valued,

we have that M is a multimeasure (see [13, Theorem 8.4.10]).
Finally for each B € o(A) and each z* € X*

s(z™, M(B)) = pa=(B) < s(z", Q)A(B) = s(z", A(B)Q).
Therefore M(B) C A(B)Q for each B € o(A). O
The following result improves [5, Theorem 3.1] valid for dominated convex
compact valued multimeasures that can be representated by Pettis integrable

multifunctions. More precisely we show that a Pettis integrable density can
be obtained even considering dominated interval multimeasures.
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Theorem 4.2. Let @ : T — ck(X) be an interval multimeasure such that
there exists a set Q € ck(X) with ®(I) C |I|Q for every I € . Then there
exists a multifunction F : [0,1] — ck(X) Pettis integrable in ck(X) such that:

(i) for every finitely additive selection ¢ of @ there exists a Pettis inte-
grable selection f of F' with ¢(I) = (P) [, f(t)dt for all T € I;
(ii) ®(I) = (P) [, FdX for all I € T.

Proof. By Proposition 4.1, ® can be extended to a multimeasure M : o(A) —
ck(X) such that M(B) C A(B)Q for every B € o(A). Therefore by of [5,
Theorem 3.1] there exists a Pettis integrable multifunction F : [0, 1] — ck(X)
such that

(i) for each countably additive selection m of M, there exists a Pettis
integrable selection f of F' with m(B) = (P) [ f dA, for each B €

o(A),
(ii) M(B) = (P) [z FdA
We conclude that F' satisfies the required properties. O

One can assume on Theorem 4.2 that for each ¢ € [0, 1] there exist Q; € ck(X)
and 6; > 0 such that ®(I) C Q:|I| for every interval I containing ¢ with
|I| < ;. But a simple topological argument shows that these assumptions
imply that [0,1] is a finite union of non-overlapping closed intervals in each
of which the assumptions of Theorem 4.2 are fulfilled.

Proposition 4.3. Let ® : T — ck(X) be an interval multimeasure such
that Vo << X\. Assume that there exists a sequence (I,), of non-overlapping
intervals such that X([0,1]\ U,, In) = 0 and for each natural number n there
exists a compact set Q, C X with the property that ®(I) C |I|Q, for all
subinterval I of I,.

Then ® is the primitive of a ck(X)-valued multifunction HKP-integrable in
ck(X).

Proof. By Theorem 4.2, for each n there exists a multifunction G,, : I,, —
ck(X), Pettis integrable in ck(X), such that

®(I)=(P) / G, d\, for each interval I C I,,.
I
Let us consider now the multifunction G : [0,1] — ck(X) defined as G(t) :=
Zn Gn (t)

Since Vo << A, we have also V-« ¢) << A for every z* € X*. Therefore by
[3, Theorem 3] for every z* € X* there exists gz« € HK ([0, 1]) such that

s(z*, (1)) = (HK) /gg;* dA, forall T € 7.
I
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Fix z* € X*. For each n and each interval I C I,, we have
s(z*,®(I)) = (HK) /gx* dA.
I
But for the same n and I we have also

s(z*, (1)) = (HK)/S(I*,Gn)d)\.
I

Therefore we obtain (HK) [; s(x*,Gy)d\ = (HK) [; gz~ dX for each n and
each interval I C I,. It follows by [10, Theorem 9.12] that for every n,
s(z*,Gy,) = go+ almost everywhere on I, (and the exceptional set depends
only on z*).
By the definition of G we have that s(z*, G) = g~ almost everywhere on [0, 1]
(and the exceptional set depends only on z*). Therefore, by [10, Theorem
9.10] s(z*, G) is HK-integrable. Since z* is arbitrary, then G is scalarly HK-
integrable.
Finally, if I € Z and z* € X*, we have

s(@*, &(I)) = (HK)/IgI* i\ = (HK)/Is(x*,G) dx.

We conclude that G is HKP-integrable in ck(X) and that ® is its HKP-
primitive. O

4.2. The cwk(X) case. Now we are going to consider the more general case
of cwk(X)-valued multifunctions.

Proposition 4.4. Let ® : T — cwk(X) be an interval multimeasure such
that Vo << A. Assume that s(z*, ®(I)) > 0 for every x* € X* and for every
I €Z. Then ® can be extended to a o-additive multimeasure M : L — cwk(X)
of o-finite variation and with M << .

Proof. Since Vg << A, we have also Vj(« o) << A for each 2* € X*. By [3,
Theorem 3], for every z* € X* there exists gy« € HK ([0, 1]) such that

s(z*,®(I)) = (HK) /gx* dA, for every I € T.
I

Since s(z*,®) > 0, it follows by [10, Theorem 9.12] that g, > 0 almost
everywhere on [0,1]. By [10, Theorem 9.13], g, is Lebesgue integrable for
every x* € X* . Moreover, V.« ¢) is a measure over all Borel sets of [0, 1].
By [9, Theorem 2] Vy(y+.0)(B) = [ g2 dX for every B € o(A). Now let us
consider the family

B:= {B € 0(A):3Cp € cwk(X) such that Vz* € X*, s(z*,Cp) :/ G~ d)\}.
B

Notice that for every B € B, s(z*,Cg) < fol ga dX = s(z*, ®([0, 1])) for every
xz* € X*. Hence Cp C ®([0,1]) for every B € B.
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It is clear that B contains A. We claim that B is a monotone class. In fact,
let (By)n be a monotone increasing sequence of B and let Cp, € cwk(X)
such that s(z*,Cp, ) = an g+ d for every z* € X*. By the Monotone Con-
vergence Theorem (see [10, Theorem 3.21]) lim,, [; go- d\ = fU B, 9u dA.
Moreover, also (Cp, ) is a monotone increasing sequence, in fact, for every n
and every 2* € X*, 5(z*,Cp,) = [5 gordX\ < an+1 gz A\ = s(z*,Cp
Hence Cp, C Cp,,, for every n.

Consequently, lim, s(z*,Cp, ) = s(z*,,, Cs,) = s(z*,U,, Cp,)- In fact, the
first equality follows from the fact that lim, s(z*,Cp,) = sup,, s(z*,Cp,) =
s(z*,,, OB, ), the second equality is a property of the support function.
Since {J,,Cg, € ®([0,1]) € cwk(X), we have |J,Cp, € cwk(X). Hence

n+1)'

s(z*,U, Ca,) = fU 5, Jz+ X\ and therefore {J,, By, € B.

Let (By)n be a monotone decreasing sequence of B, and let Cp, € cwk(X)
such that s(z*,Cp,) = [ gu~ d\ for every 2* € X*. Clearly lim, [ g, d\ =
fm" B, Ja= dA. Moreover, also (Cg, )n is a monotone decreasing sequence.

Thus lim,, s(z*,Cg, ) = s(z*,,, Cs,,) = s(z*,,, Cn, ). Moreover, (", Cp, €
cwk(X), because (,Cp, C ®([0,1]) € cwk(X). Hence s(z*,(,Cgs,) =
fﬂ 5, 9z A for every x* € X*. Therefore (), By, € B.

Bynthe Monotone Class Theorem (see [20, p. 15]), B contains the smallest
o-algebra containing A. Hence B = o(A).

Let us define M : 0(A) — cwk(X) as follows: M(B) = Cp, B € o(A).

M is a multimeasure, because for every z* € X*, s(z*, M(-)) is a Lebesgue
integral. Since M is cwk(X)-valued, M is also a dy-multimeasure.

We prove that M << A. In fact, if B € o(A) and A(B) = 0, then for
every z* € X*, s(z*,M(B)) = [ g2+ d\ = 0. Consequently, ||[M(B)|| =
SUp,-cp(x+) |8(x*, M(B))| = 0, hence M (B) = {0}.

It remains to prove that M is of o-finite variation. Since Vg << A, we
have that Vg is o-finite. Let (By)n € o(A) be a partition of [0, 1] such that
Vo (By) < 400 for every n. Fix n and let {Bp1,...,Bni} C o(A) be a par-
tition of B,. Then for every z* € B(X*) and every j = 1,...,k we obtain
s(z*, M(Bn,j)) = Vi@ ,a)(Bn,;) < Va(Bn,j;). Hence for every j = 1,...,k,
[|M(By,;)|| < Vo(By,;) and therefore E?Zl || M (B )|| < Vo(By). Finally,
IM|(By,) < Vo(By,) < +00.

Since M << X, we can extend M to L, because any measurable set is the
union of a Borel set and a set of zero Lebesgue measure. The proof is com-
plete. O

Remark 4.5. The condition s(z*, ®(I)) > 0 for every z* € X* and every
I € 7 implies that 0 € ®(I) for every I € .
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Theorem 4.6. Let X be a Banach space with the RNP and let ® : T —
cwk(X) be an interval multimeasure such that Vo << X. Then ® admits a
cbe(X)-valued density F which is HKP-integrable in cwk(X).

Proof. Let us consider first the case when s(x*, ®) > 0 for every z* € X*. By
Proposition 4.4, ® can be extended to a o-additive multimeasure M : L —
cwk(X) such that M is of o-finite variation and M << A.

Let (Ay)n be a sequence of pairwise disjoint sets of £ such that J,, A, = [0,1]
and |M|(A,) < oo for all n. Let us denote by M,, the restriction of M to all
measurable subsets of A,,. Each M, is a cwk(X)-valued (hence cbe(X)-valued)
multimeasure of finite variation. Moreover, since M << A, also M,, << A,
for all n.

Since X has the RNP, by [5, Theorem 4.1] we have that, for all n, M,, has a
density F, : A,, — c¢be(X) which is Pettis integrable in cbe(X).

Now let us define the multifunction F' : [0,1] — ¢be(X) as follows:

F(t) :=Fo(t), ift € A,,.

We check that F' is scalarly integrable. Let us fix * € X*. Since M is
cwk(X)-valued, s(x*, M) is a positive (by construction) real-valued measure
absolutely continuous with respect to A. Therefore by the classic Radon-
Nikodym Theorem, there exists h,« € L'(]0,1]) such that

s(z*, M(A)) = / hg« dX, for every A € L.
A
Moreover, for each n, F;, is a Pettis integrable density of M,,, hence
sz, M, (A)) = / s(x™, F,) dA, for every Ae L, AC A,.
A

It follows that for every n, s(z*, F},) = hy+ almost everywhere on 4,, (and the
exceptional set depends only on z*).

By the definition of F' we have also that s(z*, F') = h,« (and the exceptional
set depends only on z*). Therefore s(z*, F') is integrable. Since z* is arbitrary,
then F' is scalarly integrable.

Finally we observe that for every A € £ and every z* € X*,

/hd)\/a:F

Therefore F is a Pettis integrable (in cwk(X)) density of M. In particular,
(1) = (P)/Fd)\7 for every I € T.
I

In the general case, let ¢ be a finitely additive selection of ® (existing by
Proposition 3.5) and let consider ¥ := ® — ¢. It is clear that s(a*, ¥) > 0 for
every z* € X*. We have also that Vy << A, since Vo << X and Vy << A
Consequently, ¥ has a density G : [0, 1] — cbe(X) Pettis integrable in cwk(X).
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Since X has the RNP, by [2, Theorem 3.6] ¢ has a variationally Henstock
integrable (and then Henstock integrable) density f : [0,1] — X (see [2] or
[19] for the definition of variational Henstock integral).

Now let us consider the multifunction F := G + f. Clearly F is cbe(X)-
valued. Moreover, s(z*, F) = s(z*,G) + (z*, f), for every z* € X*. Since
each s(z*, @) is Lebesgue integrable and each (z*, f) is H K-integrable, also
s(z*, F) is H K-integrable. Hence F is scalarly H K-integrable.

Finally for every z* € X* and for every I € 7 we have

s(z*, ®(I)) = s(z*, V(1)) + (2%, ¢(1))
:/s(x*,G) d)\+(HK)/<m*,f> i = (HK)/S(:C*,F> dx.

I I I
We conclude that F' is H K P-integrable in cbe(X) and

o(I) = (HKP)/Fd/\, for every I € T
I

O

Remark 4.7. In general, under the hypothesis of Theorem 4.6, the density
of ® is only cbe(X) and not cwk(X)-valued, as the following example shows
(see [6, Exemple 2]).

Let X be the space l; and let (ey,),>0 be the canonical base of I;. Let (aﬁ)n,kzo
be a sequence of real numbers such that

Z|a§|=1f0r every k > 0 and Z Z|0¢§2 < 4o00.

n>0 k>0 \n>0

Let (rn)n>0 be the sequence of the Rademacher functions. For k& > 0 and
t € [0,1], set ox(t) := (aFr,(t))n>o0 € l1. Now let define F(t) := co{ox(t) :
k > 0},t € [0,1]. Then, the cbe(ly)-valued multifunction F' is Pettis integrable
in cwk(ly), but F(t) ¢ cwk(l1) a.e.

Remark 4.8. If the Banach space is the real line, then cbe(R) = ck(R) =
cwk(R) and the Henstock integrability coincides with the Henstock-Kurzweil-
Pettis integrability. Let us give in such a case a simple proof of Theorem 4.6,
using properties of the real line.

Proof of Theorem 4.6 for X = R. Since ® is ck(R)-valued, ®(I) is a closed
bounded interval of the real line for all I € Z.

Let us consider the real functions ¢,v¥ : Z — R defined respectively by
o(I) ;== min®(I) and (I) := max ®(I).

Of course, ¢ and 1 are selections of ®. Since Vg << A, we have V,, << A and
Vi << A. So by [2, Theorem 3.6], ¢ and 1 are differentiable almost every-
where in [0, 1] and there exist f, g € HK([0, 1]) such that (1) = (HK) [, f dA
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and ¢(I) = (HK) [; gdX for each I € Z. Moreover, ¢’ = f and ¢/ = g a.e.
Since ¢ < 1), we have (HK) [, fd\ < (HK) [, gdX for all I € Z. Conse-
quently, f < g a.e.

Now let consider the multifunction F' defined by

_ JIF@),9@)] it f(2) < g(t)
F(t) = {{O} elsewhere.

It is clear that F is ck(R)-valued. Let « be a selection of ®. Since Vg << A,
also V,, << A. Therefore by [3, Theorem 3], v is differentiable almost every-
where in [0,1] and there exists h € HK([0,1]) such that y(I) = (HK) [, hd.
Moreover, v/ = h a.e.

Since ¢ < v < 1, then we get also that f < h < g a.e. Consequently,
h(t) € F(t) for almost every ¢ € [0,1]. So, changing eventually the values in
a negligible set, we have that h is a selection of F.

Since f,g € HK(]0,1]), for each € > 0, there exists a gauge ¢ on [0, 1] such
that

(HE) [ raa=3"re)In| <e/2

and

(HK/Ogd)\ Zg N < e/2,

for every d-fine partition {(I;,t;)};_; of [0, 1]. Thus

p
dy | ®((0,1]), ) F(t))|1;]
j=1

p
=dy [HK/Ofd/\ HK/Ogd)\} > f(t |I|Zg |

Jj=1

IN

1
(H /fd/\ Zf I+ () [ gan- Zg | <e,

for every d-fine partition {(I;,;)}%_; of [0,1]. Therefore F is Henstock inte-

grable and ( fo Fadx = ®([0,1]).
Finally, using Hausdorff distance we infer for each I € Z,

dy (@(I),(H)/FdA) < @(I)—(HK)/fdA‘—k‘q/)(I) - (HK)/gd)\’ =0
I I I
Hence ®(I) = (H) [, F dX for every I € T and the proof is over. O
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In [21] it has been proved the following result.

Theorem 4.9. Let X be a separable Banach space with the RNP. Assume
that also X* has the RNP. Let M be a cwk(X)-valued multimeasure of o-
finite variation and such that M << A. Then M admits a unique density
F :[0,1] = cwk(X) which is Pettis integrable in cwk(X).

Under the same assumptions for the Banach space X, by previous theorem
we have the following result for interval multimeasures.

Theorem 4.10. Let X be a separable Banach space with the RNP. Assume
that also X* has the RNP. Let ® : T — cwk(X) be an interval multimeasure
such that Vo << X. Then ® admits a cwk(X)-valued density F which is
HKP-integrable in cwk(X).

Proof. First let us consider the particular case when s(x*, ®) > 0 for every
z* € X*. By Proposition 4.4, ® can be extended to a o-additive multimeasure
M : L — cwk(X) such that M is of o-finite variation and M << A. By
hypothesis, X is separable, has the RNP and also its dual X* has the RNP.
Therefore by Theorem 4.9, M has a density F' : [0,1] — cwk(X) which is
Pettis integrable in cwk(X). Consequently, we have

O(I) = (P)/Fd)\, for every I € 1.
I

In the general case, let ¢ be a finitely additive selection of ® and let consider
U= ® — ¢. It is clear that s(x*, ¥) > 0 for every z* € X*. We have also
that Vi << A, since Vp << A and V,, << A. Consequently, ¥ has a density
G : [0,1] — cwk(X) Pettis integrable in cwk(X). By [2, Theorem 3.6] ¢ has
a variationally Henstock (then a Henstock) integrable density f : [0,1] — X
(see [2] or [19] for the definition of variational Henstock integral).

Now let consider the multifunction F := G + f. Clearly F' is cwk(X)-valued.
Moreover, it is easy to check that s(a*, F) = s(z*,G) + (z*, f), for every
x* € X*. Since each s(z*, @) is Lebesgue integrable and each (x*, f) is HK-
integrable, also s(z*, F') is H K-integrable. Hence F' is scalarly H K-integrable.
Finally for every z* € X* we have

s(z®, ®(I)) = s(z*, W(I)) + (2%, 6(1))
:/s(x*,G)d)\—i-(HK)/(x*,f)d)\:(HK)/S(;UﬂF)dA,

I I I
for every I € Z. We conclude that F' is H K P-integrable in cwk(X) and

(1) = (HKP)/Fd)\, for every I € T.
I
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