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Let (2, X, 1) be a complete probability space and M be a p-continuous multimeasure of o-finite
variation with values in the family of non-empty closed convex subsets of a Banach space X.
I prove that if M is rich in countably additive selections possessing strongly measurable and
Pettis integrable densities, then there exists an Effros measurable multifunction that is a Pettis
integrable density of M. The above assumptions are in particular satisfied in case of X with
RNP. In particular, if X has RNP and I" is a multifunction that is Pettis integrable in the family
of non-empty closed convex and bounded subsets of X, then there exists an Effros measurable
multifunction that is scalarly equivalent to I'. The paper is a continuation of a previous paper of
the author [Multimeasures with values in conjugate Banach spaces and the Weak Radon-Nikodym
Property, J. Convex Analysis 28/3 (2021) 879-902], where it has been proven that if X* has WRNP,
then a multimeasure as above but with values in X* can be represented as a Pettis integral of a
multifunction with closed bounded and convex values that is Effros measurable with respect to
weak™® open sets.
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1. Introduction

The current work concerns multimeasures of o-finite variation with values in the
family of non-empty closed convex subsets of a Banach space X. The multimea-
sures under consideration are assumed to be rich in countably additive selections
possessing strongly measurable and Pettis integrable density. In particular, X may
have RNP. I prove that if a multimeasure M is absolutely continuous with respect to
a finite measure, then it can be represented as a Pettis integral of a multifunction I"
that is Effros measurable with respect to norm open sets (Theorem 3.8). In partic-
ular, if I" is Pettis integrable and its integral is rich in strongly measurable desities,
then I' is scalarly equivalent to a measurable multifunction. The measurability of
multifunctions with respect to norm open sets is usually called measurability and is
widely assumed in several investigations of multifunctions. Its utility follows from
the fact that in case of a separable range space X it is equivalent with the Castaing
representation of the multifunction via a sequence of selections. If the values of a
multimeasure are non-separable, such a representation by a countable collection of
selections is impossible.
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180 K. Musial/ Lifting Approach to Integral Representations ...

Earlier treatments of the existence problem of the Radon-Nikodym derivative can
be found in [2] and still earlier in [4, 5, 6, 14, 22].

I proved recently in [20, Theorem 5.10] that X* has the WRNP if and only if for
every complete probability space (2,3, ) and every p-continuous multimeasure
M: Y — cw*k(X*), [cb(X™*)] (non-empty weak*-compact [closed] and convex sub-
sets of X*) of o-finite variation there exists a Pettis integrable multifunction
I': 2 — cw*k(X*), [eb(X*)] such that M(FE) = (Pettis) [, I"du. 1 present a more
precise formulation of that result in Section 4.

A presentation of the general theory of Pettis integration of vector functions can be
found in [16], [17] and [23]. For the general theory of Pettis integrable multifunctions
I recommend [1, 10, 15, 18, 19].

2. Preliminaries

Throughout (2, X, 1) is a complete probability space. [ and [ denote respectively
the upper and lower integral. p is an arbitrary lifting on L..(x) and on (2, X, )
(formally these are two different liftings but each of them uniquely determines the
other). The family of all liftings on L. (p) is denoted by A(x). X is a Banach space
with its dual X* and the closed unit ball of X is denoted by By. If A C X*, then A
is the weak*-closure of A and 4 is its norm closure. If A C X, then A~ is the weak*-
closure of A in X**. If A C X is nonempty, then we write |A| : = sup{||z| : © € A}.

¢(X) denotes the collection of all non-empty closed convex subsets of X, ¢b(X) is the
collection of all bounded elements of ¢(X), cwk(X) denotes the family of all weakly
compact elements of ¢b(X) and cw*k(X*) denotes the family of all non-empty convex
and weak*-compact subsets of X*. For every C € ¢(X) the support function of C' is
denoted by s(-,C') and defined on X* by s(z*,C') = sup{{(z*,z) : = € C}, for each
x*e X

A function f : 2 — R is quasi-integrable (cf. [21]), if the integral [, f dp exists.
A map I' : 2 — ¢(X) is called a multifunction. I' is said to be scalarly measur-
able (scalarly integrable, scalarly quasi-integrable) if for every z* € X*, the map
s(z*, I'(+)) is measurable (integrable, quasi-integrable).

A multifunction I" : 2 — ¢(X*) is said to be weak*-scalarly measurable (weak’-
scalarly integrable, weak*-scalarly quasi-integrable) if for every x € X, the map
s(x, I'(+)) is measurable (integrable, quasi-integrable).

Multifunctions A, I" : £2 — ¢b(X)[cb(X™*)] are scalarly (weak® scalarly) equivalent, if
for each z* € X* [z € X] we have s(z*, A) = s(z*,I") [s(z, Q) = s(x,I')] a.e. (the

exceptional sets depend on functionals). We write then A ~I [A w I'l. We write
AcCT,if Alw) C I'(w) for every w € (2.

A multifunction I" : 2 — ¢(X*) [I": 2 — ¢(X)] is weak*-scalarly bounded [scalarly
bounded | if there is a constant M > 0 such that for every y € X [y € X*|

[sty, )] < Mllyll ae
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A multifunction I" : 2 — ¢(X*) is called weak*-open measurable (Effros measurable
with respect to weak*-open sets), if for every weak*-open U C X*, we have

{we2:UNTIw)#0} e X. (1)

Following the generally accepted terminology I" : {2 — ¢(X) is called measurable if
(1) is fulfilled for norm open sets U C X. One can easily see that measurability of
I yields its scalar measurability.

A function v : 2 — X is called a selection of I', if for almost every w € {2, one has
Y(w) € INw). v: 02— X (v: 82— X*)is called a quasi-selection (see [18]) of I' (a
weak™ quasi-selection of I'), if v is scalarly measurable (weak* scalarly measurable)
and for each z* € X* one has (z*,v(w)) € (z*, I'(w)) for p-almost every w € {2 (the
exceptional sets depend on x*). The collection of all quasi-selections of I" (weak**
quasi-selections of I') will be denoted by QS (W**QSr). A scalarly measurable
v: 2 — X (a weak* scalarly measurable v: {2 — X**) is a (weak™) quasi-selection
of I : {2 — ¢(X) if and only if for each x* € X*

(") < s(z*, ") a.e.

A function v : 2 — X* is said to be a weak*-quasi-selection of a multifunction I :
2 — c(X*) if v is weak*-scalarly measurable and we have (z,v(w)) € (x, '(w)) for
p-almost every w € (2 (the exceptional sets depend on x). The collection of all weak*-
quasi-selections of I' will be denoted by W*QS . A weak*-scalarly measurable
v:2 — X* is a weak*-quasi-selection of I': (2 — ¢(X*) if and only if for each z€ X

(r,7) < s(x, 1) ae. (2)
One can easily check tkl*at if v: 02 — X, then v € QS if and only if v € W*OS s,
where ["*(w) := I'(w) C X™.
If v € W*QSr (v € QSr) is Pettis integrable, then we will write it as v € W*QS¥.
(v € QSY).

If v: 2 — X* is a weak*-scalarly measurable and weak*-scalarly bounded function,
then p(7) : 2 — X* is defined by (x, p(7)(w)) := p({z,7))(w) (see [13, ch. IV.5]).
If v : 2 — X is scalarly bounded and scalarly measurable, then p(v) : 2 — X** is
defined by (2%, p(7)(w)) := p((z", 7)) (w).
A map M : X — ¢(X) is additive, ift M(AUB) = M(A)® M(B) := M(A) + M(B)
for each pair of disjoint elements of Y. An additive map M : X — ¢(X) is called
a multimeasure if s(z*, M(-)) : X — (—o00,+00] is a measure, for every z* € X*.
M : X — ¢(X7") is called a weak*-multimeasure if s(x, M(-)) : X — (—o0,+0o0] is
a measure, for every x € X. One can easily see that if M is a weak*-multimeasure
(multimeasure), and if for y € X (X*) the equality s(y, M) = s(y, M)" — s(y, M)~
is the Jordan decomposition of s(y, M), then

s(y, M(£2))” < oo. (3)

If M : X — ¢(X), then M** : ¥ — ¢(X*) is defined by M*(E) = M(E)
for every F € Y. If M is a multimeasure, then M** is a weak*-multimeasure.
If M : X — ¢(X*) is a weak*-multimeasure, then M* : X — ¢(X*) defined by

M*(E)= M(E) " is also a weak*-multimeasure.

If M is a point map, then we talk about weak*-measure and measure, respectively.




182 K. Musial/ Lifting Approach to Integral Representations ...

If m: XY — X*is a weak*-measure such that m(A) € M(A), for every A € Y|
then m is called a weak*-selection of M. W*S(M) will denote the set of all weak*-
countably additive selections of M. Similarly, a vector measure m : 2 — X such
that m(A) € M(A), for every A € X, is called a selection of M. S(M) will denote
the set of all countably additive selections of M.

If M is a weak*-multimeasure or a multimeasure, then M is called absolutely con-
tinuous with respect to p (we write then M < p), if u(E) = 0 yields M (FE) = {0}.
M is dominated by p if there exists a > 0 such that |[M(E)| < au(FE), for every
Eel.

If M is a weak*-multimeasure or a multimeasure, then the variation of M is defined by

|M|(E) : = sup { Z |M(A)| : P is a finite measurable partition of E}
Pt aep

One can easily see that |M| is a measure (cf. [19, page 863]) and, M < p if and only
if |M| < p (that is p(E) = 0 = |[M|(F) = 0). If M < p is of o-finite variation,
then there exists a partition ({2,), of £2 such that |M(E)| < nu(E) (equivalently
|M|(E) < nu(E)) for every E € 2,NX, n € N (this is a consequence of the classical
Radon-Nikodym theorem).

Definition 2.1. Denote by C a non-empty subfamily of ¢(X*). A weak*-scalarly
quasi-integrable multifunction I" : 2 — ¢(X™*) is Gelfand integrable in C, if for each
set A € X there exists a set M&(A) € C such that

s(x, ME(A)) = / s(x, ") dp, for every z € X.
A

M is a weak*-multimeasure and ME(A) is called the Gelfand integral of I" on A:

(G) [y I'dp := ME(A). One should notice that the Gelfand integral is uniquely

determined in the family cw*k(X*) but not in cb(X*) (see [20, Remark 3.12]).

Throughout this paper C := cw*k(X*) or C = c¢b(X*). To distinguish the two

Gelfand integrals the first one will be denoted by M;¢ and the second by M&. [

Theorem 2.2. ([20, Theorem 3.8]) Every weak*-scalarly integrable I : £2 — cb(X™)
is Gelfand integrable in cw*k(X™*). Moreover, v € W*QSr if and only if we have
(G)[,y € W*S(M;%).

Definition 2.3. Denote by D a non-empty subfamily of ¢(X). A scalarly quasi-
integrable multifunction I": {2 — ¢(X) is Pettis integrable in D, if for each A € ¥
there exists a set Mp(A) € D such that

s(x*, Mp(A)) = / s(x*, I")du for every z* € X*.
A

Myp : X — ¢b(X) is a multimeasure and My (A) called the Pettis integral of I" over

A. We write (P)[, I'dp := Mp(A). O

A multimeasure M : X — ¢(X) is called rich if M(A) = {m(A),m € S(M)}.
By a result of Costé, quoted in [11, Theorem 7.9], this is verified for multimeasures
which take as their values weakly compact convex subsets of a Banach space X, and
cb(X)-valued, when X is a Banach space possessing RNP ([5, Théoreme 1]).
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A p-continuous multimeasure M : X' — ¢(X) is called p-rich in Pettis integrable
(and strongly measurable densities) if M is rich and each m € S(M) has a (strongly
measurable) density that is Pettis integrable with respect to p. We will use the
phrase “u-rich in (strong) densities”.

The following well known property of lifting will be applied several times in this
paper:

Proposition 2.4. (cf. [13]) Let p be a lifting on the complete space (£2, X, 1) and
{A; :t € T} C X be a collection of sets such that A, C p(A), for each t € T. Then

UtET At ey and UtET At C p(UtET At)
If {fy : t € T} is a uniformly bounded family of real-valued functions such that
ft < p(fe), for each t € T, then sup,cp fi is a measurable function and we have

sup,er ft < p(sup,er fi) everywhere.

3. Radon-Nikodym property
The following result generalizes an old result from [4].

Theorem 3.1. [20, Theorem 3.6] If M : X — cw*k(X™) is a weak*-multimeasure,

then M(E)={m(E): meW*'S(M)} foreach E € X.

The subsequent auxiliary lemma is essential for the further investigation.

Lemma 3.2. [8] If f: 2 — X is a bounded strongly measurable function, then
p(f) is a strongly measurable function with values in X** but almost all values of
p(f) are in X. The range of p(f) is weak*-separable.

Proof. Since f is strongly measurable it is almost everywhere a uniform limit of a
sequence of countably valued functions f, ,n € N. Consequently, p(f) = lim, p(f,)
pointwise. If f, = 220:1 TnkXE,,, Where for each n the sets E,;, k = 1,2,... are
pairwise disjoint, then f, := > 77| TopXp(m,,) 1S strongly measurable and f, = f),
a.e. Consequently p(f) = lim, f/ a.e. is strongly measurable and takes almost all
valued in X.

Suppose the set p(f)({2) is not weak*-separable. Let {2y € X be such that u(£2y) = 1,
the set p(f)(£2) is weak*-separable but p(f)(£25) is not. Let Z := span*p(f)(£2y) C
X*. Z is weak*-separable. Let wy ¢ (2 be such that p(f)(wy) ¢ Z. Accord-
ing to the Hahn-Banach separation theorem there exists a weak*-closed hyper-
plane H = {z* € X**: x{(2*) = a} with (z, p(f)(w)) < a for every w € (2
and (z§, p(f)(wo)) > a. But then, it follows from the properties of lifting that
(xo, p(f)(wo)) < a, what gives a contradiction. Thus, the range of a strongly mea-
surable lifted function has always weak*-separable range. O

Remark 3.3. If f is not strongly measurable, then the thesis of Lemma 3.2 may
fail (see [8, Theorem 4.1]). In a more general setting the problem was undertaken
by Edgar and Talagrand in [9]. In particular, they proved that if X has WRNP and
the Pettis integral Property but is without RNP, then for a non-atomic complete
probability space (£2, X, u) always there exists a scalarly measurable f : 2 — X
such that p(f)(w) ¢ X on a set of positive measure.
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The subsequent result is a composition of [20, Proposition 4.3, Proposition 4.8].

Proposition 3.4. If I' : 2 — cb(X*) is a weak*-scalarly integrable and weak’-
scalarly bounded multifunction and M : X — cb(X*) is its Gelfand integral, then the
multifunctions pI', pI'y = 2 — cw*k(X*) and I}, (I'n), @ 2 — cb(X*) are defined
for every w € 2 by the formulae

Iy(w) :=conv {p(7)(w) : v € W*QSr} = {p(7)(w) : v € W*QSr};

(T3)e) = { o))+ (@) plr)dw € WS D), and

pl(w) =com0 " {p(7)(w) : ¥ € W*QSr} = {p(7)(w) : v € W QSr}

*

o) = { o)) @ oy du e wrsan} =T

Here Iy, (I'n+)p, pI' and p(I'n-+) are Gelfand integrable densities of M such that
(D)= (UI"), =1, e pl = p(I'y+) = p(I'™) (see Theorem 2.2) and

s(x, I,(w)) < s(z, pl'(w)) = p(s(x, I')(w)  for every x € X and every we (2. (4)
Moreover, the multifunctions are pI', p(I'nt), (I'ng)p, I, are weak*-open measurable.

Remark 3.5. The proof of weak*-open measurability of p(I'y) and (1), is similar
to that of pI" and I, (see [20, Proposition 4.8]).

The situation becomes more complicated when we investigate ¢(X)-valued multi-
functions and X is not necessarily a conjugate Banach space. If a multimeasure M is
defined on X, then we denote by DI, the collection of all Pettis integrable densities
of selections of M and by D7’ the collection of all strongly measurable members of
DY, Tt is clear that if I' is a Pettis integrable density of M, then D, C QSr.

Definition 3.6. Let M : {2 — ¢b(X) be a multimeasure dominated by u. If we
have DY, # 0, then we define Iy, : 2 — cb(X**) by

Iyp(w) :=conv {p(7)(w): v € Dir} = {p(7) (W) : v € DY} C (Do) p(w)

and Iy, : 2 — cb(X)UD by

Fﬁp(w) ={p(y)(w):vyeDLINX C Iy,(w)NX. O

If X has RNP or M is rich in strong densities, then each element of DI, is scalarly
equivalent to an element of DY and so everywhere in the above definition DI, may
be replaced by D7if’. In particular it follows immediately from Lemma 3.2 that we
have p{w € 2: I'y; (w) = 0} = 0 in such a case.

Proposition 3.7. If M : ¥ — c¢b(X) is a multimeasure dominated by i, then Iy,
is weak™ scalarly measurable and for each z* € X*

s(@*, Tup) < pls(@, Tap)] ()

everywhere. Moreover, the function |I'n,| is measurable.
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If M is also p-rich in strong densities (e.g. X has RNP), then Iy, Tnip, p(Ins),
(I ), are weak® scalarly equivalent and

s(a*, Tig,) < s(a®, Tp) < pls(a™, Tiy,)] = pls(a®, Tay)] (6)

everywhere on the set {w € 2 : Iy (w) # 0}. Moreover, the function |Iy,| is
measurable.

Proof. Weak* scalar measurability of Iy, (5) and measurability of [Ty | are con-
sequence of Proposition 2.4 and of the following relations:

s(z*, Ip(w)) = sup {(z*, p(7))(w) : v € Dy}
T (sup {7, p(1)) (@) v € DY) = pls(a”, Taag)] (@)

If M is p-rich in strong densities, then
s(a? M(E)) = sup { (o (P)[ 1) 7 € D'}
E

—sun{ [ @ ol du v e D} < [ star 1) d

< [ stnridns [ s nudn s [ s T, da
E E E

g/Es(x*,p(FM**))d,u:s(x*,M**(E)):s(x*,M(E)).

It follows that I'y;, , iy, (Dages)p , p(1ge+) ave weak® scalarly equivalent. The equiv-
alence and (5) imply (6). Measurability of |Iy,| and [I3 | is a consequence of
Proposition 2.4. L]

The subsequent result is an essential extension of [20, Theorem 5.10] (compare with
Theorem 4.1) but under different assumptions. The range space X is not necessarily
a conjugate space but it is assumed that X has RNP. It is also a generalization of
[2, Theorem 4.1], proved there without the measurability of the density and under
a stronger assumption that M is a strong multimeasure (cf. [12, Def. 8.4.4.1]). It
gives also some kind of a generalization of Castaing representation of measurable
multifunctions (see [3]) in case of a non separable X and for very special multifunc-
tions.

Theorem 3.8. Let M : X — ¢(X) be a p-continuous multimeasure of o-finite
variation. If M is p-rich in strong densities (e.g. X has RNP and M : X — ¢b(X))
and p€ A(u), then there exists a measurable multifunction I':§2 — ¢b(X) such that

M(E) = {(P)/Evdu:’yelyﬁp} :(P)/Efdu for every E€X (7)

and {we2: T(w)NU #0} Cplwe 2: I'w)NU # 0} (8)

for every norm open U C X.
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If M:X — cb(X) and ¢ ¢ X isomorphically, then QSp CDy. If M: X — cwk(X),
then always QSr C DE. In each case each quasi-selection of I is scalarly equivalent
to a strongly measurable selection of I'.

If M is dominated by p, then one may set I' = X N1y, or I’ = % . In particular
there exists a collection (in general uncountable) {~; : t € T} C SP" such that

I'w)={nw):teT} foreveryw € (2.

In each case the inequality s(z*, ") < p(s(zx*,I")) holds true everywhere and for
every x* € X*.

Proof. Without loss of generality one may assume that p is atomless. Let us notice
at the beginning that the first equality in (7) is a direct consequence of the riches
of M. To continue we first assume that M is dominated by pu. We will prove the
assertion for I'yy,.

Step 1. Let

Fﬁp SG= Fﬁp, (8) is satisfied with I" replaced

F:=¢G: 02— cb(X)Ub
by G and M(E) = (P)/ G du for every E€ X
E

Let us notice that due to Lemma 3.2 the equality I p = () can happen only on a
set of measure zero. To continue one needs to know that § # 0.

Since M is p-rich in strong densities, each m € S(M) generates a strongly mea-
surable function that is a Pettis integrable density of m. If v € DPP. then also
p(7) @ 2 — X** is strongly measurable and almost all values of p(vy) are in X (see
Lemma 3.2).

Let X be the linear subspace of X**-valued functions spanned by {p(v): v € D:F'}
and let H = {p(5) : B € B} be a Hamel basis of X'. Since each p(f3) is strongly mea-
surable with almost all values in X there exist pairwise disjoint and norm compact
sets Ly, C X, n € N, and pairwise disjoint sets A, ) = p(8) " (Lnps) € X,

n € N such that (2 \ U, Anps)) = 0. Then K, = p(B)(Anys) is a norm
compact subset of X and A, ) = p(B) " (Knp@)- The sets Ly, and K, g are
not uniquely determined so for each f§ € B we fix one possible sequence of sets
Ky, n € N, and set

Apay = Jplp(B) " (Kop)] = | p(Anps) and Ky == Knpis) -

Clearly pu(£2\ App) = 0. According to [13, page 52] we have for every f € B
P(B) " (Knp()) 2 p (p(B) ™ (Knp(s))) = p(Anp(s)), and so

Ao CJp(B) " (Kps) = p(B) " (Kya))-

Take now an arbitrary H # p(y) € D7, Then p(v) = Y., aip(B:), where 3; € B
and the representation is unique. We define the sets K, pn,. n,.p(y) by setting

Koinanmp) = (| Knip(5s Aninaemmot) = [ 1P Baip(s) = (] Anipts-
i=1 =1 =1
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Then we set Apy) 1= U P (Aningnmp(s)) ﬂ Ay (9)

(n1,e.5mm ) EN™

We define a new multifunction A : £2 — ¢b(X) U () by the formula

w) = {p(7)(w): 7 €D &w € Ay, }Cfﬁp(w)CX.

Claim. For each w € 2 the set D(w {p v eDRF &we Ay } is
CONVEL.

Proof. We have pu{w : D(w) = 0} = 0, so assume that D(w) # (0 and let
w € N2y Ay be fixed with v; € D", j <m. Ifz:= 37" a;p(v;)(w), where a;’s

are positive and Yoy a; =1, then p(v;) = S jip(ﬁji) with f;; € B and the rep-
resentation is unique. In partlcular we NP, Ay, for each j < m. Consequently,
we have
m m Pj
T = Z ajp 7] Z a; Z bJZp ﬁ]l Z Z ajbjip(ﬁji)(w) = p(7)(w)
i= j=1 i=1

where p(v) 1= Y1, a;p(v;) € Dy From (9) we get w € () (L1 Apsy) = Aot

what yields # € D(w). Thus, D(w) is convex. O

If § # U C X is norm open, then A(w)NU # 0 < IveDTF wep(y) " (U) N Ay

Thus, {we2: Aw)nU#0t= | p(y) ' U)N Ay . (10)
yeDTF

Since each p(y) : 2 — X** is strongly measurable, the sets p(y)~'(U) are mea-

surable. We now fix v € Dy’ with its unique representation p(v) = > i", a;ip(5;),
where f; € B.

Since the sets K,y = p(Bi)(Anps)) are norm compact, the weak topology co-
incides with the norm topology on each K, ,,). That means that for each norm
open U and each f; € Djjff there exists a weakly open Uy, such that K,,gs,)NU =
Knp(,Bi) N Upg, - Then,

p(7) " (Enpean) N p(y) " U) = p(7) ™ (Knpsy) N p(7) " (Ung,) -
But p(7) ™ (Knp(s)) 2 p [p(7) ™ (Knp(s,)] and so
p [p(v)‘l(Knpwi))] Np(y) '(U) =p [p(v)‘l(Knpwi)))] N p(y) " (Ung,) -

Hence, p(7)"HU) N Ayay U plp Knps))] N p(7) " (Ung,) -
But according to [13, p. 52] we have (7)™ 1(Un/3i> plp(7) 1 (Uyg,)]. Hence

p(y) (U U p [P0 (Kops)] 0 p(0) ™ (Ung,)
- Up (Kup(s)] V(7)™ (Ung,)]

- p[Up [p(7) ™ (Kp(s)] N p(v)‘l(Unﬁi)] = plp(y)7HU) N Aps,] -
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Hence
m

Aoy N o)UY = [V Apsy N p() " U) € () plAps) N p(y)~H(U)]

=P [Ap('y) n p(ﬁ/)il(U” :

It follows from the basic properties of lifting that the right hand side of (10) is a
measurable set. In view of Proposition 2.4 the multifunction A is measurable and

{we 2: Alw)NU #0} C pl{w € 2: A(w)NU # 0}].

It remains to prove that A = I'¥ )

If v € D7, then p(7)(w) € A(w) for almost all w € 2. Hence

(P)/E p(y)du = (G)/E p(y) dp € (G)/EAd,u for every £ € X

Consequently, since M is p-rich in strong densities,

me) = { ) seydur e vy} @ f Aduearkix. ay

If z* € X* and F € X, then Propositions 3.7 and 3.4 and equation (11) yield

(11)
[ st m)du=sta M) < [ sw Mdn< [ s m)de (12
E E E
It follows that Iy, = Aand M(E) = (P) [, Adp for every E € X and consequently
5 #0.

Step 2. Let H(w) := |J{G(w) : G € §}. In view of Proposition 2.4 that H is a
measurable multifunction with convex values and A(w) C H(w) C I, (w) for every
w € 2. Tt follows that H satisfies (11) and (12) if A is replaced by H.

But if U C X is norm open, then BNU # () if and only if BNU # (), where B is an
arbitrary set. Thus, the multifunction H(w) := H(w) is the largest element of §.

I am going to prove that H(w) = Iy, (w). So suppose that there is wy € £2 and
z € Iy (wo) \ H(wo). Define P : 2 — bd(X) by

L F(w)a Zf w 7é Woj;
Plw) = { conv{{xo} U H(wo)}, if w = wp.

It is obvious that {w € 2: UN P(w) # 0}A{w € 2: UN H(w) # 0} C {w} and
so{w € 2: UNP(w) # 0} € ¥. Since H € § and p is atomless, we obtain the
inclusion

{lweR: UNPw)#0} Cplwe 2:UNPw) # 0},

what proves that P € § and is larger than H. It follows that H = I';s ,- This ends
the proof in case of dominated M.
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Step 3. Replacing in Step 2 of the above proof the multifunction Fﬁp by I'nvp, N X

one proves that also that multifunction is a measurable and Pettis integrable density
of M.

Step 4. Let now M be arbitrary. Then one can decompose (2 into countably many
pairwise disjoint sets (2, in such a way that [M|(EN$2,) < nu(EN2,). According
to the first part of the proof, for each n € N there exists a measurable multifunction
I, : 2, — cb(X) that is Pettis integrable in ¢b(X) and

M(Eﬂﬂn):(P)/ I dp  for every E € X.
ENQ,

Setting I'(w) := >, I'h(w)xe, (w), we get a Pettis integrable multifunction. Indeed,
if z* € X* and |s(z*, M)|(§2)) < oo, then

/Q|S(l’*af)| dp = Z/Q [s(@*, D) dp =" |s(@", M)[(£2,) = [s(z*, M)|(£2)) < o0
and so s(z*, I") is integrable. Consequently, if £ € X' then

/ s(x*, ) dp = Z/ s(x*, I,) du = Zs(x*, M(EN$2,)) =s(z",M(E)) (13)
E n E n

If |s(a*, M)|(£2)) = oo, then let F:={w € 2: s(z*, I'(w)) < 0}, then we have (13)
for £ = 2\ F because s(z*,I") > 0 on F*°. But according to (3), we have also

o0 o0

/s(x*, My du=Y /s(x*, D)y du=Y s(@*, M(FN2,)) = s(2", M(F)) # %00,

F "=lpnn, n=1

This yields scalar quasi-integrability of I" and the equality M (E) = (P)[, I" du for
every B € ).

Step 5. Assume now that v € QSr and M : ¥ — ¢b(X). Then ~ is scalarly
equivalent to a strongly measurable and scalarly integrable selection 7 of I'. Since
Co g X, 7 is Pettis integrable, hence also v. If M : X — cwk(X), then we apply
[18, Corollary 1.5]. O

Remark 3.9. Unfortunately, even if M : X — ck(X) the density with weakly
compact values may not exist (see [5]).

The shape of Pettis integrable densities is simpler in case of conjugate spaces.

Theorem 3.10. Assume that M : X — c(X*) [cw*k(X™*)] is a p-continuous multi-
measure of o-finite variation and p € A(p). If M is p-rich in strong densities (e.g.
X* has RNP and M : X — ¢b(X™)), then there exists a measurable Pettis integrable
multifunction I : 2 — cb(X™*) [cw*k(X™*)] such that

M(E):{(P)/EvduzveDﬁp}:(P)/Equ for every E€ X (14)
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and {we 2: M'w)NU #0} C plw e 2: I'w)NU # 0} (15)

for every norm open U C X.

If M is dominated by p, then one may choose I' = (I'y+), in case of ¢(X*) and
I' = p(I'y) in case of cw*k(X*). If M : X — cb(X*) and ¢ € X* isomorphi-
cally, then each weak™ quasi-selection of I' is weak*-scalarly equivalent to a strongly
measurable and Pettis integrable selection of I'. If M : X — cwk(X™), then each
weak” quasi-selection of I is Pettis integrable and scalarly equivalent to a strongly
measurable and Pettis integrable selection of I.

Proof. If one replaces X by X* in Theorem 3.8 and Fﬁp by Iy, then we obtain
(14) with I : 2 — ¢b(X*). It remains to show that I may take its values in
cw*k(X™*).

We assume that p is atomless and dominated by p. Let

p(I'y) DG e p(I'y), (15) is satisfied with I" re-

G =< G: 2= ch(X)UD

placed by G and M (FE) = (P)/ G du forevery E€ X
E

We already know that (I'y), € &. Let L(w) := J{G(w) : G € &}. I am going

to prove that L(w) = p(I'y)(w). The proof is similar to that in Theorem 3.8. So
suppose that there is wy€ 2 and xo € p(Iyr)(wo) \ L(wp). Define P: 2 — bd(X) by

P(w) — { m7 Zf W 7é wo;
conv{{zo} U L(wp)}, if w = wo.

It is obvious that {w € 2: UN P(w) # 0}AMw € 2: UN L(w) # 0} C {wo} and
so{w e :UNPw) #0} € X¥. Since L € & and p is atomless, we obtain the
inclusion

{we 2: UNPw) #0} C p{we 2: UN P(w) # 0},
what proves that P € & and is larger than L. It follows that L = p(I;).

It is a consequence of the construction of p(I7) that each weak* quasi-selection of
I is weak*-equivalent to a strongly measurable and scalarly integrable selection of
I If ¢g € X*, then the selection is Pettis integrable (cf. [7, I1.3.Theorem 7]).

If M : X — cwk(X™*), then please read the proof of Theorem 4.1. ]

The following result is an immediate consequence of Theorem 3.8.

Theorem 3.11. Assume that I' : 2 — ¢(X) is Pettis integrable in ¢(X) and its
integral is pi-rich in strong densities. Then there exists a measurable multifunction
I': 2 — cb(X) that is scalarly equivalent to I' and

{we2: XNTI(WNU£D}Cplwe 2: XNT(w)NU # 0}

for every norm-open U C X.
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If I' is scalarly bounded and M is its Pettis integral, then one may set =X N1y

or I' = Fﬁp. In particular there exists a collection {, : t € T} C SIIZ (in general
uncountable) such that

INw) ={n(w):t €T} for everyw € (2.

In each case the inequality s(z*,I) < p(s(z*, ) holds true everywhere and for
every x* € X*.
If I is Pettis integrable in cwk(X), then every quasi-selection of I" is Pettis integrable

and scalarly equivalent to a strongly measurable and Pettis integrable selection of I.

Remark 3.12. Let X be a separable Banach space with RNP and I": 2 — ¢b(X)
be a scalarly bounded multifunction that is measurable and Pettis integrable in
c¢b(X). What is the relation between I" and X NIy, or Iy, ? One may expect that
the multifunctions coincide a.e. Indeed, this is true.

Let I'(w) = conv{fi(w) : i € N, f; € S(I')} and

I(w) = conv{p(f;))(w) : p(f;)(w) = fi(w) € X and f; € S(I'), i € N}.

It follows from Lemma 3.2 that there exists Ny € X of measure zero such that

~

I'(w) = I'(w) for every w ¢ Nj.

Since Iy, (w) = {p(7)(w) : v € DFF} N X, we have I} (w) D I'(w) = I'(w) for
every w ¢ Nj. In virtue of Theorem 3.8 the multifunction I ﬁp is measurable and
so there exists a collection {p(g;) : g; € D7¥', i € N} such that

Iip,(w) = conv{p(g;)(w) € X : g; € Dy}”, i € N},

for every w € 2. If Ny := {w : 3 i € N g;(w) # p(g;)(w)}, then pu(Ny) = 0. If
W ¢ N1 U NQ, then

I'(w) C Iipy(w) C conv({p(g:)(w) = i € N}U{p(fi)(w) : i € N})
= conv({gi(w) : i € N} U{fi(w) : i € N})
C{fw):fesS}=TIw)

That completes the proof. The generalization to multifunctions with Pettis integral
of o-finite variation is obvious.

4. Weak Radon-Nikodym property

The subsequent result is a generalization of [20, Theorem 5.10].

Theorem 4.1. If X* has the WRNP and M : X — cw*k(X*) [¢(X*)] is a p-

continuous weak*-multimeasure of o-finite variation, then there exist Pettis integrable
multifunctions I : £2 — cw*k(X™*) [cb(X™*)] that are weak*-open measurable and

s(z™, M(F)) = / s(x™, ) du  for every E € X and ™ € X™. (16)
E
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Moreover, each weak* quasi-selection of I is weak*-scalarly equivalent to a Pettis
integrable selection of I'. If M is dominated by 1, then one may choose I satisfying
the equality I" = p(L'y) in case of cw*k(X™) and I' = (I'y+), in case of ¢(X™).

If M : X — cwk(X*), then every weak™ quasi-selection of I' is Pettis integrable.

Proof. The weak*-open measurability of I" is a consequence of weak*-open measur-
ability of p(I},) and (I'y+),. Weak*-scalar equivalence of weak* quasi-selections of
I'" to Pettis integrable selections of I" is a direct consequence of WRNP of X*. Only
the last assertion needs a proof.

If I' is Pettis integrable in cwk(X™*), it is determined by a WCG subspace Y
of X* (see [18, Theorem 2.5]). Without loss of generality, we may assume that
Y =5span|JM(X) := span|Jgey M(E). If [ is a weak* quasi-selection of I', then
—s(—a™, I'(w)) < (z™, f(w)) < s(a**, I'(w)) pa.e. and for all z** € X** (the ex-
ceptional sets depend on z*). In particular, if 2** € Y+ = {y € X** : y|y = 0},
then (x**, f(w)) = s(z**,I") = —s(—a™,I") = 0 p-a.e. Thus, f is determined by Y.

We will prove yet that f is scalarly measurable. So let us fix z§* € B(X*) and
assume that N
B(X) 3> z, T xy".
Then, there exists {z,,: n € N} C {z,: a} uniformly convergent to z§* on |J M (X).
Since [ g X, we may assume that the sequence {z,: n € N} is weakly Cauchy and
so we may assume that =, — y3* in o(X**, X*). Clearly, y* = z§* on [JM(X),
what means that z3* — y¢* € Y. Consequently, (z3*, f) = (y3*, f) a.e. and since
(yo*, f) is measurable, also (x*, f) is measurable.

According to [18, Corollary 1.5] f is Pettis integrable. N
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