THE GELFAND INTEGRAL FOR MULTI-VALUED FUNCTIONS

B. CASCALES, V. KADETS, AND J. RODRIGUEZ

ABSTRACT. We study the existence of w™*-scalarly measurable selectors and almost selec-
tors for w*-scalarly measurable multi-functions with values in dual Banach spaces. These
selection results are used to study Gelfand and Dunford integrals for multi-functions: our
non separable setting extends previous studies that have been done for separable Banach
spaces. Pettis integral for multi-functions, already studied by different authors, naturally
appears as a particular case of Dunford integral. We also study when the Gelfand integral
of a multi-function is not only w™*-compact but w-compact.

1. INTRODUCTION

Gelfand integral was first studied by Gelfand in 1936, [15]. Gelfand integral for single
and multi-valued functions has been extensively studied and applied over the years, see
amongst others [2, 16, 17, 18, 21, 23, 24, 25]; a common motivation for some of these
papers comes from game theory and mathematical economy, where the need of studying
infinite dimensional Banach spaces is motivated, for instance, by the need of dealing with
infinite dimensional commodity spaces. Another common thing in the papers above is that
their studies are restricted to duals of separable Banach spaces in the range. As far as
we see it, this limitation has only been made because one has to ensure the existence of
scalarly measurable selectors for given measurable multi-valued functions: the (measur-
able) selection results at hand always relied on arguments that require separability. In this
paper we overcome this technical difficulty and get rid of the separability hypothesis. To
do so we prove a general w*-almost selection result and then we study Gelfand integral for
multi-valued functions in full generality and some of its consequences.

Throughout this paper (2, %, 1) is a complete probability space, X is a Banach space
and X* its dual space; the weak (resp. weak™) topology on X (resp. X ™) is denoted by w
(resp. w*). By cw*k(X*) we denote the family of all non-empty convex w™*-compact
subsets of X™.

Recall that a function f : 2 — X* is said to be w*-scalarly measurable (resp. Gelfand
integrable) if, for each x € X, the function (f,z) : Q@ — R given by t — (f(t),x) is
measurable (resp. integrable). If f is Gelfand integrable, then for each A € ¥ there exists
a vector [ 4 fdu € X* (called the Gelfand integral of f over A) satisfying ( / afdp, ) =
/ 4{f;x) dp for all z € X. For basic information on the Gelfand integral, see [2, 11.9] and
[13, p. 53].

A multi-function from {2 to X is a multi-valued map sending each ¢ € 2 to a subset
F(t) € 2%. Here one should note that in the literature multi-functions are also referred to
as correspondences, set valued functions, set valued maps, and random sets.
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This paper is organized as follows. In Section 2 we study what we call w*-almost
selector for w*-scalarly measurable multi-functions F : Q — 2X". F is said to be w*-
scalarly measurable, see Definition 2.1, if for every x € X the function

0 (x,F) : Q - RU{+o0}, " (z,F)(t) :=sup{(z”,z): 2" € F(t)}

is measurable. Our main result in this section, Theorem 2.7, establishes that for every
w*-scalarly measurable multi-function with bounded values F' : © — 2% there is a w*-
scalarly measurable single-valued function f : 2 — X* such that, for each z € X,

(f,x) <6"(x,F) p-ae. (the exceptional p-null set depending on x).

f is what we called a w*-scalarly measurable w*-almost selector.

Section 3 is devoted to study the existence of w*-scalarly measurable selectors for cer-
tain w™*-scalarly measurable multi-functions. We start by noting that when X is sepa-
rable and F(2) C cw*k(X™), the w*-scalarly measurable w*-almost selector f, found
above, can be readily modified into a w*-scalarly measurable selector for F', see Corol-
lary 3.1. In Theorem 3.8 we establish that if K is a compact and metrizable space and
G : K — cw*k(X™*) is a multi-function such that ¢ — ¢*(z, G)(t) is continuous for
all z € X, then G admits a w*-scalarly measurable selector. In Theorem 3.10 we prove
that if F : Q — 2% is a w*-scalarly measurable multi-function with w*-compact values
such that @"" (F(t)) has the Radon-Nikodym Property (RNP for short) for all ¢ € Q,
then F' admits a w*-scalarly measurable selector. In particular we obtain that if X* has
the RNP then every w*-scalarly measurable multi-function with w*-compact values has a
w*-scalarly measurable selector, Corollary 3.11.

In Section 4 we define Gelfand integral for multi-functions F' : Q — cw*k(X™*) (no
restriction on X'). Our approach nicely extends the single-valued case and also the previ-
ously studied multi-valued case when X is separable. Our main result here is Theorem 4.5
where the Gelfand integral of a multi-function is characterized as the set of the integrals
of its Gelfand integrable w*-almost selectors. Section 5 contains the natural definitions
and links with Dunford and Pettis integrals for multi-functions; here one should note that
Dunford integral appears as a particular case of Gelfand integral and that when defining
naturally Pettis integral as it is usually done with single-valued functions, we recover the
usual notions studied in [4, 5, 7,9, 10, 11, 29] and [30].

Section 6 deals with the following question: given a Gelfand integrable multi-function
F : Q — cw*k(X*) with norm compact values, can we expect the integrals [ 4 Fdutobe
norm or w-compact? We give examples proving that | 4 I dp need not be norm compact,
Examples 6.1 and 6.2, and we prove that | 4 F dp is always w-compact whenever F is
bounded, see Theorem 6.8.

Some open problems are included in the last Section of the paper.

Terminology. Our unexplained terminology can be found in our standard references for
multi-functions [8, 19], Banach spaces [14] and vector integration [13, 26].

All vector spaces here are assumed to be real. Given a subset S of a vector space, we
write co(S) and span(S) to denote, respectively, the convex and linear hull of S. By letters
X and Y we always denote Banach spaces. By and Sy are the closed unit ball and the
unit sphere of X, respectively. X* stands for the topological dual of X. Given z* € X*
and z € X, we write either (z*, z) or 2*(z) to denote the evaluation of z* at z. Given
a non-empty set I' (resp. a compact topological space K'), we write £>°(I") (resp. C(K))
to denote the Banach space of all bounded (resp. continuous) real-valued functions on I'
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(resp. K), equipped with the supremum norm. Given a Banach space X, we denote by 2%
the set of all non-empty subsets of X. We will consider the following families of sets:

o w*k(X™*) = all w*-compact non-empty subsets of X*,

o wk(X) = all w-compact non-empty subsets of X,

e k(X)) = all norm compact non-empty subsets of X.
By cw*k(X™*), cwk(X) and ck(X) we denote, respectively, the subfamilies of w*k(X™*),
wk(X) and k(X)) made up of convex sets. Given a set C' C X and z* € X*, we write

8*(2*,C) == sup{(z*,z): x € C} € RU{+o0}.

A multi-function F : Q — 2% is called bounded if | J,(, F(t) is a bounded subset of X.

We write X to denote the subfamily of ¥ made up of sets of positive measure. Given
A € %, the subfamily of ¥ made up of subsets of A is denoted by X7. As usual, £P(y)
and LP(u) will denote, respectively, the Lebesgue spaces of functions and equivalence
classes of functions. For a function h : Q — R we denote by A the function defined by
Rt (t) := max{h(t),0} and h~ := (—h)*. The symbol 1 4 stands for the characteristic
function of A.

2. w*-SCALARLY MEASURABLE MULTI-FUNCTIONS AND w*-ALMOST SELECTORS

A multi-function F' : Q — cwk(X) is said to be scalarly measurable [8] if the real-
valued map
t— 0% (2", F(t)) :=sup{{z*,z): z € F(t)}
is measurable for all z* € X*. Hence, the natural definition for w*-scalarly measurable
multi-function is:

Definition 2.1. A multi-function F : Q — 2% is said to be w*-scalarly measurable if for
every x € X the function

0 (x, F) : Q > RU{4o00}, & (z, F)(t) :=sup{(z™,x): " € F(t)}
is measurable.

Note that if F'is w*-scalarly measurable then the function d,(z, F) : @ — R U {—o0}
defined by d.(z, F)(¢) := inf{(x*,z) : z* € F(t)},t € Q, is also measurable for every
x € X. The functions 6*(z, F') and 6,(x, F) are real-valued for any € X whenever
F:Q — 2% takes bounded values.

A multi-function F' : Q@ — cwk(X) is scalarly measurable if, and only if, F' is w*-
scalarly measurable when naturally considered with values F' : Q — cw*k(X™**).

Definition 2.2. A single valued function f : Q0 — X* is a w*-almost selector of a multi-
function F = Q — 2% if for every x € X we have (f,x) < 6*(z,F) p-a.e. (the
exceptional p-null set depending on x).

If F: Q — cwk(X) is a multi-function and f : Q@ — X is a w*-almost selector
of F' when naturally considered with values F' : Q — cw*k(X™**), we will say that f is a
w-almost selector of F.

Next proposition collects a first nice quality of w*-almost selectors. In the proof we use
the Mackey topology (X ™*, X) of the dual pair (X*, X), that is, the topology in X* of
uniform convergence on absolutely convex weakly compact subsets of X, [20, §21.4.(1)].
We note that according to [20, §21.4.(2)], u(X™*, X) is the finest locally convex topology
for which the dual (X*, u(X*, X)) = X = (X*,w*)".
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Proposition 2.3. Suppose X is separable. The following properties hold:
@) IfF : Q — cw*k(X*) is a multi-function and  : Q — X* is a w*-almost
selector of F, then f(t) € F(t) for u-a.e. t € .
() IfF : Q — cwk(X) is a multi-function and f : Q — X is a w-almost selector
of F, then f(t) € F(t) for u-a.e. t € .

Proof. We prove (i) first. Let (x,,) be a dense sequence in X . Foreachn € N, let E,, € &
with p(E,) = 1 such that (f(t),z,) < 6*(zn, F)(t) for every t € E,. Then the set
E =, en En € ¥ satisfies u(E) = 1 and

(1) (ft),zn) <0 (xpn, F)(t) foreveryt € F andevery n € N.
Since I’ takes bounded values and (z,,) is dense in X, inequality (1) implies that
(f(t),z) < §*(x,F)(t) foreveryt e F andevery xz € X.

Since F' takes convex w™*-compact values, from the separation Hahn-Banach theorem it
follows now that f(t) € F(t) for every t € E and (i) is proved.

To prove (ii) we use ideas similar to those in the proof of (i) but slightly modified.
Since X is separable, (X*, w*) is also separable. So we can take D C X* countable and
w*-dense in X™*. We have

X*=D" =spang D" W spang D

_ WH(X* ,X) ,

where equality (a) follows from [20, §20.8.(6)]. Let {«* : n € N} be an enumeration of
spang D. Then, proceeding as we did in the proof of (i) above, we find a set £/ € 3 with
w(E) = 1 such that

2) (ft),z;) < 0% (x,,F)(t) foreveryt € FE andeveryn € N.

Given t € F and any z* € X*, since F'(t) is convex and weakly compact the equality
X* = spang D“(X*’X) implies that x* can be approximated as much as we want by
some z;, uniformly on F(t) U {f(¢)}. Therefore, from inequality (2) we deduce that
(x*, f(t)y < 6*(z*, F)(¢t) for every t € E and every z* € X*. The separation Hahn-

Banach theorem implies that f(¢) € F'(t) for every t € E and (ii) is proved. O

Remark 2.4. The statements in the previous Proposition fail in general for non-separable
spaces. For instance, the function f : [0,1] — ¢2([0, 1]) given by f(¢) := e, is a w-almost
selector of the multi-function F : [0, 1] — 2¢°(0:1)) given by F(t) := {0}. Here {et} e,
denotes the usual orthonormal basis of £2([0, 1]).

Remark 2.5. We also note that the conclusion in statement (ii) in the previous Proposition
does not hold if we only assume that f : @ — X™** is a w*-almost selector when we look
at F': Q@ — cw*k(X™**). Indeed, consider 2 = [0, 1] with the standard Lebesgue measure
and X = C[0,1]. Then X** contains in the natural way the space of all bounded Borel
measurable functions on [0, 1]. Take the trivial multi-function F' : Q@ — cwk(X) given
by F(t) := {0}, and take as f(¢) the characteristic function of the singleton {¢}. Then
f:Q — X** is a w*-almost selector of F', but there is no point in which f(t) € F(t).

Theorem 2.7 below ensures the existence of w*-scalarly measurable w*-almost selec-
tors for w*-scalarly measurable multi-functions. We first need a lemma which will be used
several times throughout the paper.
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Lemma 2.6. Let F : Q — 2% be a w*-scalarly measurable multi-function with bounded
values. Then there exist a countable partition (E,) of Q in ¥ and a sequence (C.,) of
positive real numbers such that, for each x € X and eachn € N, we have

[0 (z, F)| < Cpllz|| p-ae. on E,.

Proof. Observe that {6*(x, F) : # € Bx} C R% is a pointwise bounded family of mea-
surable functions. Then there exists a measurable function  : 2 — [0, co) such that, for
each v € By, one has [0*(x, F')| < h p-a.e. (see e.g. [22, Proposition 3.1]). Now it is
enough to take C, :=nand E,, := {t € Q: n — 1 < h(t) < n} foreveryn € N. O

Theorem 2.7. Every w*-scalarly measurable multi-function F : Q — 2%~ with bounded
values admits a w*-scalarly measurable w* -almost selector.

Proof. In view of Lemma 2.6, without loss of generality we may assume that there is
C > 0 such that for every € X we have |0*(z, F)| < C||z| p-ae.

Fix an arbitrary selector g : 2 — X* of F'. Denote by E the quotient Banach space of
£2°(Q2) over the closed subspace of all bounded functions vanishing u-a.e. We consider the
operator (i.e. linear continuous mapping) 7' : X — F that satisfies T'(z) = (g, x) p-a.e.
for every x € X. Clearly, for every z € X we have

3) T(x) <6 (z,F) p-ae.

Since L°(u) is isometrically isomorphic to a subspace of E, we can find a norm-one
projection P : E — L°(u) (see e.g. [1, Proposition 4.3.8]). We claim that P preserves
inequalities. For if w € E' and u > 0, then

o ey I e
2 B 2
Since P is a norm-one projection, we have

ey Jule

<
2 O

e

and consequently P(u) > 0, as claimed.

(From inequality (3) it follows that for any z € X we have (P o T)(z) < §*(x, F)
pu-a.e. Let p : L™ (u) — L£2°() be a norm-one linear lifting preserving inequalities (see
e.g. [28, Theorem G.1]). Then for every z € X we have

4) (poPoT)(x) <d"(zx,F) p-ae.

For each ¢ € (2, denote by §; € £°°(2)* the evaluation functional at t. Define f :  — X*
as

f(t):=0topoPoT.

Clearly, (f,z) = (po P o T)(z) is measurable for every 2 € X and inequality (4) ensures
that f is a w*-almost selector of F'. The proof is finished. U

Remark 2.8. In the previous proof, we can assume further that p(1g) = 1g. Since for
each x € Bx one has |[(P o T)(z)] < C p-a.e., the assumption p(1lg) = 1g yields
[{(f(t),z)| < C foreveryt € 2. Therefore, || f(t)]| < C forevery ¢t € . In particular, this
argument shows that every bounded w*-scalarly measurable multi-function F : Q — 2%
admits a bounded w*-scalarly measurable w*-almost selector.



6 B. CASCALES, V. KADETS, AND J. RODRIGUEZ

3. EXISTENCE OF w*-SCALARLY MEASURABLE SELECTORS

This section is devoted to prove the existence, in some cases, of w*-scalarly measur-
able selectors for w*-scalarly measurable multi-functions. The first positive result that
we can prove appears as the natural outcome of our work in the previous section, cf. [2,
Theorem 18.33] and [27, Proposition 7].

Corollary 3.1. Suppose X is separable. Every w*-scalarly measurable multi-function
F : Q — cw*k(X™) admits a w*-scalarly measurable selector.

Proof. Combining Theorem 2.7 and (i) in Proposition 2.3 we obtain a w*-scalarly measur-
able function f : Q@ — X* such that f(t) € F(t) for p-a.e. t € Q. Modifying f in a set of
p-measure zero if needed we will end up with the stated w*-scalarly measurable selector
for F. O

Throughout this section K is a compact Hausdorff topological space, p is a Radon
probability on K, ¥ is the o-algebra on K of all u-measurable sets and X := ¢*°(K). For
each t € K we write d; to denote the functional on C(K) given by d;(h) = h(t) and we
denote by &; the family of all open neighborhoods of ¢. We study now the existence of
w*-scalarly measurable selectors for the multi-function F : K — 2%~ given by

) F(t) :=={2" € Bx~: o%|c(x) =0}, t€K.

The lemmata that follow provide us with the technicalities needed to prove the w™-
scalar measurability of F', the existence of w*-scalarly measurable selectors and their con-
sequences.

Lemma 3.2. Let I be a set. If ¢ € Byoo(ry- satisfies p(1r) = 1, then ¢ is positive.

Proof. Take x € £>°(T") with > 0 and set a := ||z[|oo. Then ||z — §1r|e < a/2. So
p(z) = a/2| = [p(x — §1r)| < [lz = §1r[le < a/2, hence p(z) > 0. O

Lemma 3.3. Lett € K and x € X. Then

6 inf supx(r) = inf T+ gllee — g(t)).

© jf swpa(r) = inf (e + gl — o)

Proof. Let a be the left hand side of (6) and 3 the right hand side. We prove first that
a < 3. Take g € C(K) and fix € > 0. There is U € &; such that |g(t) — g(7)| < ¢ for all
7 € U, hence for each 7 € U we have

o(r) < (2(r) + 9(7)) = 9(7) < [lo+ glls — 9(7) < ||z + gl — g(t) +e.

It follows that o < sup, ¢y 2(7) < ||z + glloc — g(t) + €. Since ¢ > 0 is arbitrary, we
obtain a < ||z + g||oc — g(t). Being g € C(K) arbitrary we obtain o < f3.

The inequality o > (3 is proved as follows. Fix € > 0. There is a neighborhood U € &,
such that sup, ¢y #(7) < a+¢. Let V € & such that V C U. By Urysohn’s lemma, there
is g € C(K) with 0 < g < 2||z||eo such that g vanishes on K \ U and g(7) = 2||z ||~ for
all7 € V.If 7/ € U, then:

(@) g(7') < 2[|2lloc = g(t) and 50 x(7) + g(7') < sup ey 2(7) + g(t);
(i) —(z(7") +supey (7)) < 2|zl < g(7') + g(t), hence

—(z(7") +9(r")) < sup (1) +g(t).
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It follows that |z(7") 4+ g(7")| < sup,cp (1) + g(t) < a+¢e +g(t) forall 7 € U. On
the other hand, for each 7 € K \ U we have

(1) + (1) = [2(7)] < =zl + 9(t) < 2(t) +9(t) < a4+ g(t).
We conclude that ||z 4 ¢||co < @+ € + g(t). This shows that

a+e|z+glle—glt) =6
Since € > 0 is arbitrary, we get the desired inequality and the proof is over. O

Lemma 3.4. If F : K — 2% is the multi-function defined by (5), then:
(i) F(t) € cw*k(X™*) foreveryt € K;
(ii) F(t) is made up of positive functionals for every t € K;
(iil) for each x € X we have 6*(x, F'(t)) = infyeg, sup,cy (1) for everyt € K.

Proof. (i) F(t) is non-empty by the Hahn-Banach theorem. Clearly, F'(¢) is convex. More-
over, F'(t) is w*-closed in Bx+ and so it is w*-compact.

(i1) This follows from Lemma 3.2.

(iii) Fix £ € X and ¢t € K and set o := infyeg, sup, ¢y (7). To prove (iii) we
distinguish two cases:

CASE 1. z € C(K).
We clearly have o = x(¢) and z*(z) = z(t) for all z* € F'(¢), hence 0*(x, F'(t)) = «a.
CASE2. z € X \ C(K).
Observe first that

|z + glloo = 2*(z + g) = 2*(x) + g(t) whenever z* € F(t) and g € C(K),
which together with Lemma 3.3 yields a > 6*(z, F'(t)). We prove now the other inequal-
ity.

Define S := span(C'(K) U {x}) and define a linear mapping ¢ : S — R by declaring
Ploxy = 0 and ¢(xz) = . We claim that |¢(y)| < ||lyl|o for all y € S. Indeed, let
y € S and write y = Az + h, where h € C'(K) and A € R. Assume that A > 0. Set
g := h/X\ € C(K). By Lemma 3.3 we have that & < ||z + g|/cc — g(t), and therefore
Aa +g(t) < Mz + 9g)llee = llylloo- But ¢(y) = Ao+ h(t) = A + g(t)), hence
?(y) < ||y|loo- On the other hand, since o > 2(t), we also have

[Ylloo = =(Az(t) + h(t)) = —(Aa + h(t)) = —¢(y)-

Therefore |p(y)] < ||y|loos in the case A > 0. If A < 0, the previous argument applied to
—y = —Ax —h € Syields [¢(y)| = |p(—y)| < || = Ylloo = [[¥lls--

Hence, |¢(y)| < ||y|lco for every y € S and the Hahn-Banach theorem implies that
there is * € By~ such that *|s = ¢. In other words z* € F'(t) and 2*(z) = «. Hence
a < 0*(z, F(t)) and the proof is finished. O

Corollary 3.5. The multi-function F : K — cw*k(X™) defined by (5) is w*-scalarly
measurable.

Proof. Fix x € X. Given any a € R, by Lemma 3.4(iii) we can write

{te K: 6" (z,F(t)) <a} = {t € K : thereis U € & such that sup z(7) < a},
TeU

which is open. So the function §*(z, F') is Borel(K)-measurable. O

Proposition 3.6. If K is metrizable, then the multi-function F : K — cw*k(X™) defined
by (5) admits a w*-scalarly measurable selector.
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Proof. Let J : C(K) — L°(u) be the canonical operator (that sends each function to its
equivalence class). J can be extended to a norm-one operator W : X — L°°(u) because
L*° () is isometrically injective (cf. [1, Proposition 4.3.8]).

Since K is a compact metric space, we can find a sequence (II,,) of partitions of K into
finitely many Borel sets such that each I, ; is finer than II,, and

7 lim max diam(A) = 0.

n—oo A€Il,

For each n € N, define the operator E,, : L*°(u) — X by

En(h):= 3" (M(lA)/Ahd,uﬁA

A€Il,

(with the convention 0/0 = 0); that is, E,, (h) is just the conditional expectation of h with
respect to the sub-o-algebra ¥, generated by II,,.

Claim: for each h € C(K) and each t € K we have lim,,_,oc E,(J(h))(t) = h(t).
Indeed, for each n € N there is A,, € II,, such that t € A,,. Fix ¢ > 0. By the continuity
of hatt and (7), there is n. € N such that |h(7) —h(t)| < € whenever 7 € A,, andn > n..
Therefore

|En<J<h>><t>—h<t>|=\@/A hdu—h(t)H@/A (h— h(t)) du| <

for all n > n.. This proves the claim.
Fix a free ultrafilter &/ on N. Given z € X and t € K, we have

[En(W (@) (@) < [IW(2)]| Lo < [lz]loc foralln € N

and so we can define a function f : K’ — Bx- by the formula
(f(t),2) := lim B, (W (2))(t).

The previous Claim ensures that, for each ¢t € K and h € C(K), we have

{f(t), h) = lim B, (W (h))(t) = lim En (J (h))(t) = h(?).
Hence f is a selector of F'. In order to prove that f is w*-scalarly measurable, fix € X.
Clearly (E, (W (x)),,) is a martingale in L' (1) and we can conclude that

nl;rgo E,(W(x)) =W(z) p-ae.,

see [13, V.2, Corollary 2 and Theorem 8]. It follows that (f,z) = W (z) p-a.e. and so

(f,z) is measurable. -

Next lemma shows that the existence of w*-scalarly measurable selectors for the multi-
function F' defined by (5) would ensure that certain multi-functions G : K — cw*k(Y™)
also have such selectors.

Lemma 3.7. Let Y be a Banach space and G : K — cw*k(Y™) a bounded multi-function
such that 6*(y, G) is continuous for all y € Y. If the multi-function F : K — cw*k(X™*)
defined by (5) admits a w*-scalarly measurable selector, then G admits a w*-scalarly
measurable selector.

Proof. Since G is bounded, we can choose C' > 0 such that 6*(y, G(¢)) < C for all
y € By andt € K. Leth : K — Y™ be an arbitrary selector of G and let f : K — X* be
a w*-scalarly measurable selector of F'. For every t € K and every y € Y we have

[(h(1), y)| < max{d™(y, G(1)), 6" (—y, G(1)} < Cllyl-
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Therefore we can define an operator 7" : Y — X by the formula
T(y)(t) := (h(t),y), yeY teK.
Let U : X — X be the operator defined by
Uz)(t) = (f(t),z), z€X, teK.

Clearly, U(z) = « whenever z € C(K). Since T'(y) < 6*(y, G) pointwise forally € YV’
and U is positive (by Lemma 3.4(ii)), we infer that

8) U(T(y)(t) <6"(y,G(t)) forally € Yandt e K.

Define g : K — Y* by g(t) :=n, oU o T, where 1, € X* is given by n;(x) = x(t). For
each y € Y we have

(9(t),y) =U(T(y))(t) = {f(1),T(y)) foralltec K

and so the function (g, y) is measurable (because f is w*-scalarly measurable). Therefore
g is w*-scalarly measurable. Moreover, g is a selector of G. Indeed, fix t € K and
observe that inequality (8) says that (g(t),y) < §*(y,G(t)) for all y € Y. The separation
Hahn-Banach theorem and the fact that G(¢) is convex and w*-closed in Y* ensure that

g(t) € G(1). O

Theorem 3.8. If K is metrizable, Y is a Banach space and G : K — cw*k(Y™*) is a
multi-function such that 0* (y, G) is continuous for all y € Y, then G admits a w*-scalarly
measurable selector.

Proof. By a standard exhaustion argument, it suffices to prove that for each A € ¥ there
is B € ¥ such that the restriction G|z admits a w*-scalarly measurable selector.

By Lemma 2.6 there exist B € EX and C' > 0 such that, for each y € By, we have
|0*(y, G)| < C p-a.e. on B. Since y is a Radon measure, we can assume further that B is
closed and that £(O N B) > 0 whenever O C K is an open set such that O N B # .

Take any y € By and consider the open set O, = {t € K : |6*(y,G(t))| > C}.
Then (O, N B) = 0 and so O, N B = (). Since y € By is arbitrary, G|z is bounded.
Lemma 3.7 and Proposition 3.6 applied to the compact metric space B ensure that G|p
admits a w*-scalarly measurable selector. The proof is over. U

Remark 3.9. A similar argument allows us to obtain the following result: Let K; be a
compact Hausdorff topological space equipped with a Radon probability. Suppose that for
each closed set K C K the multi-function defined by (5) admits a w*-scalarly measurable
selector. Let Y be a Banach space and G : K1 — cw*k(Y™) a multi-function such that
0*(y, Q) is continuous for all y € Y. Then G admits a w*-scalarly measurable selector.

In [6, Theorem 3.8] we proved that every cwk(X)-valued scalarly measurable multi-
function admits a scalarly measurable selector. Our proof relied strongly on the Radon-
Nikodym property (RNP for short) of weakly compact convex sets in Banach spaces. The
arguments used there can be straightforwardly adapted to obtain the following result. For
complete information on sets with the RNP, we refer the reader to [3].

Theorem 3.10. Let F' : Q — w*k(X™) be a w*-scalarly measurable multi-function such
that 6" (F(t)) has the RNP for all t € Q. Then F admits a w*-scalarly measurable
selector:

As immediate consequences we have:
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Corollary 3.11. Suppose X* has the RNP. Then every w*-scalarly measurable multi-
Sunction F : Q — w*k(X™) admits a w*-scalarly measurable selector.

Corollary 3.12. Let F' : Q — wk(X™) be a w*-scalary measurable multi-function. Then
F admits a w*-scalary measurable selector.

We stress that for k(X *)-valued multi-functions, the assertion of Corollary 3.12 can be
obtained more easily by adapting the proof of [6, Theorem 3.6].

4. THE SET-VALUED GELFAND INTEGRAL
We start this section with the notion of Gelfand integrable multi-function.

Definition 4.1. A multi-function F : Q — cw*k(X™*) is said to be Gelfand integrable if
Sor every x € X the function §*(x, F) is integrable. In this case, the Gelfand integral of F
over A € Y. is defined as

/Aqu:: ﬂ{m*eX*: /A(S*(ac,F)dug(x*,m)S/Aé*(x,F)du}.

rzeX

For a Gelfand integrable multi-function F the set [ 4 F'dp is convex and w*-closed;
moreover, an appeal to the uniform boundedness principle ensures that [ 4 F' dyuis bounded,
hence w*-compact. It satisfies

9) 5*(95, /A qu) < /A 5 (z, F) dp

for every x € X.

Our goal now is to prove that [ 4 Fdpis not empty and that it behaves nicely, meaning,
it can be described via the Gelfand integral of the w*-almost selectors of F’ and that indeed
6*(x, [, Fdu) = [, 6*(x, F)dpy forevery z € X.

Lemma 4.2. Let f : Q — X* be a w*-scalarly measurable w*-almost selector of a
Gelfand integrable multi-function F : Q — cw*k(X™). Then f is Gelfand integrable and
Jufdpe [, Fduforall AeX.

Proof. For each z € X, we have 0.(z, F) < (f,z) < §*(x,F) p-a.e., hence (f,z) is
integrable and [, 0, (z, F)dp < [,(f,z)dp < [, 6* (2, F)dpforall A € 3. O

We need to quote the following result (particular case of [27, Lemme 3]).

Lemma 4.3 (Valadier). Let F : Q — cw*k(X™) be a w*-scalarly measurable multi-
function. Then for each x € X the multi-function

F|*: Q= cw'k(X"), F|*@t) ={a" € F(t): (", 2) =6 (x,F)(t)}
is w*-scalarly measurable.

Remark 4.4. The previous result also holds true for w*k(X™*)-valued multi-functions, by
an argument similar to that of [6, Lemma 3.3] (now dealing with the w*-topology in X *).

Theorem 4.5. Let F' : Q — cw*k(X*) be a w*-scalarly measurable multi-function. Then
F' is Gelfand integrable if and only if every w*-scalarly measurable w*-almost selector
of F' is Gelfand integrable. In this case, for each A € X, the set f 4 F dp is non-empty,
convex, w*-compact and.:

1) fA Fdu= {fA fdp: fisa Gelfand integrable w*-almost selector ofF}.

(i) 0*(x, [, Fdu) = [, 6*(x, F)dp for every x € X.
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Proof. The only if part has been proved in Lemma 4.2. In order to prove the if part, fix
z € X. By Lemma 4.3, the multi-function F|* is w*-scalarly measurable and so we
can apply Theorem 2.7 to find a w*-scalarly measurable w*-almost selector f of F'|*.
Of course, f is a w*-almost selector of F' and so it is Gelfand integrable. In particular,
(f,x) is integrable. Observe that d.(x, F|*) = 6*(z, F|*) = §*(x, F') and therefore
(f,x) = *(x, F) p-a.e. It follows that §*(x, F') is integrable. As z € X is arbitrary, F is
Gelfand integrable.
Now, we prove (i) and (ii). Let us define

S = { / fdup - fis a Gelfand integrable w™*-almost selector of F’ }
A

¢(From Lemma 4.3 it follows that | 4 Fdp o S. It will be clear at the end of the proof
that the converse inclusion | 4 F'dp C S can be established when proving that S is w*-
compact. Once this is done both the inclusion [ 4 Fdp C S and the proof for (ii) are
provided in a single shot below.

(From now on we assume without loss of generality that A = ). Let () be the collection
of all Gelfand integrable w*-almost selectors of F' and consider

Q= {((f.2) ey € L' W) s [ € Q)

equipped with the product topology T induced by the weak topology on L! (1), where for
notational convenience we denote in the same way the composition (f, z) and its equiva-
lence class in L*(p). Let T : QQ — X* be the mapping defined by

T(( ) ex) = [ Fe

We claim that:

() Q is T-compact;
(B) T is T-to-w™-continuous;
(y) T(Q) = S, hence S is w*-compact.

Being (/3) and () obvious we simply prove (a). To this end, we will establish first that
Q is T-closed in L' (11)*. Let {f,} be a net in Q such that ((fu,z))sex = (f*)eex €
LY ()X in the topology ¥, that is, for each x € X the net {(fo, )} converges to f* in the
weak topology of L' (y). Fix A € ¥. Forevery € X the net of integrals { [, (fa, z) du}
is convergent; observe also that [, (fa,z)dp = ([, fa dp, x). Since { [, fo du} is a net
contained in the w*-compact set [ 4 Fdp C X7, it follows at once that there exists the
w*-limit of { [, fo dp} in X*, say v(A) € [, F dp. Clearly, the set function v : ¥ — X*
is finitely additive, vanishes on all p-null sets and satisfies

<V(A),x>=lim<[4fadu,x> —tim [ (o) de= [ £

forevery x € X.

Bearing in mind Lemma 2.6 and the fact that (v(A), z) f 5*(x, F) du for every
A € ¥ and every x € X, we can find a countable partltlon ( ) of Q in ¥ and positive
constants (Cy,) such that, for each n € N, we have ||v(A)| < Cpu(A) forall A C E,,
A € X. An appeal to [28, Proposition 6.2] ensures the existence of a Gelfand integrable
function g¢,, : F,, — X such that v(A) = fA gndp forall A C E,, A € X. Define
g:Q — X*byg(t) :=gn(t)ift € E,,n € N. Observe that foreach z € X andn € N
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we have
/(g,x} dp = (v(A),z) < / 0*(z,F)du foral AC E,, A€ X.
A A

It follows that (g, z) < §*(x, F) p-a.e. and so g is a w*-almost selector of F. Since F'
is Gelfand integrable, we infer that g is Gelfand integrable after Lemma 4.2. Take any
x € X. Then foreach A C E,,, A € ¥, we have

[ o) = 2).0) =t [ oy = [ 57

and therefore (g, z) = f%in L'(u). Hence ((9,2))sex = (f*)sex in L'(u)X. This
shows that @ is T-closed in L (). Moreover, for each z € X the set

K,:={hec L'(y): 6.(x,F) <h<d5*(x,F)}

is weakly compact in L' (1) because it is bounded, uniformly integrable, convex and norm
closed. Hence [], .y K, is compact in (L'(1)*, ). Since QcC [1.cx K. it follows
that Q is ¥-compact, as claimed.

We already know that S C fQ Fdu. Since both sets are convex and w*-compact, in
order to finish the proof of (i) we only have to check (by the separation Hahn-Banach
theorem) that for every x € X we have 0*(x, [, Fdu) < 6*(z,S). To this end, like
at the beginning of the proof, let f : 2 — X™* be a w*-scalarly measurable w*-almost
selector of F'|*, so that f is Gelfand integrable and (f,z) = 6*(z, F') u-a.e. The vector
Jo fdueScC [, F dusatisfies

5*(1:,/95’@) 2</Qfdu,1:>:/Q<f,x>du=/Q(S*(a:,F)du(gz)é*(x,/Qqu).

This completes the proof of (i) and (ii). [l

For separable spaces, the previous Theorem allows us to deduce (via Proposition 2.3(1))
the following result which improves [2, Corollary 18.37].

Corollary 4.6. Suppose X is separable. Let F' : Q — cw*k(X™) be a w*-scalarly
measurable multi-function. Then F' is Gelfand integrable if and only if every w*-scalarly
measurable selector of F' is Gelfand integrable. In this case, for each A € ¥, we have

/ Fdp= {/ fdu: fisa Gelfand integrable selector ofF}.
A A

5. THE SET-VALUED DUNFORD AND PETTIS INTEGRALS

Next definition extends the notion of Dunford integrable vector-valued function to the
case of multi-functions.

Definition 5.1. A multi-function F' : Q — cwk(X) is said to be Dunford integrable if
0*(z*, F) is integrable for every x € X.

We note that the multi-function F' :  — cwk(X) is Dunford integrable if, and only
if, it is Gelfand integrable when naturally considered with values F' : Q — cw*k(X**).
Therefore, for each A € X there is a set [, Fdu € cw*k(X**) (called the Dunford
integral of F over A) such that

6*(x*,[4qu) :/A(S*(x*,F)d,u

for every x* € X*.
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Proceeding with multi-functions as it is usually done when defining Pettis integrability
via Dunford integrability for vector-valued functions, we arrive at the following definition.

Definition 5.2. A multi-function F' : Q — cwk(X) is said to be Pettis integrable if it is
Dunford integrable and fA Fdup C X forall A € 3.

Corollary 5.3. If the multi-function F : Q — cwk(X) is Pettis integrable, then [, F dp
is weakly compact in X forall A € X.

Proof. When we look at F' as a Gelfand integrable function F' :  — cw*k(X**) the
integral | 4 Fdp C X** is w*-compact. If we require now F to be Pettis integrable we
have [, F'du C X, and therefore [, F dyu is weakly compact in X O

As a consequence of the above we conclude that the notion of Pettis integrability in-
troduced here does coincide with the notion of Pettis integrability introduced in the mono-
graph by Castaing and Valadier [8] and that has been studied more recently by different
authors, see for instance [4, 5, 7, 9, 10, 11, 29] and [30].

Proposition 5.4. Let F : Q — cwk(X) be a scalarly measurable multi-function. Then
F'is Dunford integrable if and only if every scalarly measurable selector of F' is Dunford
integrable. In this case, for each A € ¥, we have

w*

(10) / Fdp = {/ fdup: fis a Dunford integrable selector ofF}
A A

Proof. We proceed as we did in the proof of Theorem 4.5 but bearing in mind that every
cwk(X)-valued scalarly measurable multi-function has always scalarly measurable selec-
tors, [6, Theorem 3.8]. We note that to prove (10) we can avoid the fuss of dealing with Q
as we have to do in Theorem 4.5. Indeed, if we call

*

w

S = { / fdu: fis aDunford integrable selector of F’ } ,
A

we easily obtain the inclusion S C [ 4 F dp. Since S is obviously w*-compact and convex
the converse inclusion [ 4 F'dp C S can be proved by showing

0" (x*,/ qu) < 6% (x*,8) forevery z* € X*.
A

This inequality is easily established as we did at the end of Theorem 4.5, bearing in mind
again that every cwk(X)-valued scalarly measurable multi-function has always scalarly
measurable selectors. U

Corollary 5.5. A scalarly measurable multi-function F' : Q0 — cwk(X) is Pettis integrable
if and only if every scalarly measurable selector of I is Pettis integrable. In this case, for
each A € 3, we have

(11 / Fdu= {/ fdu: fisa Pettis integrable selector ofF}.
A A

Proof. For the first part, see [5, Theorem 4.2]. The second part is a consequence of Propo-
sition 5.4; see also [5, Theorem 2.6]. O

Corollary 5.6. Suppose X is separable and contains no isomorphic copy of co. Then every
Dunford integrable multi-function F : Q — cwk(X) is Pettis integrable.

Proof. Every scalarly measurable selector of F' is Dunford integrable (Proposition 5.4) and
so Pettis integrable by the Dimitrov-Diestel theorem, see e.g. [13, Theorem 7, p. 54]. U



14 B. CASCALES, V. KADETS, AND J. RODRIGUEZ

Replacing selectors by w-almost selectors we can get rid of the closure in equality (11)
above. The proof of the following result imitates that of Theorem 4.5 and so we omit it.

Proposition 5.7. If X has the weak Radon-Nikodym property and F : Q0 — cwk(X) is a
Pettis integrable multi-function, then for each A € 3 we have

/ Fdu= {/ fdu: fisa Pettis integrable w-almost selector ofF}.
A A

6. COMPACTNESS OF THE GELFAND INTEGRAL

Next example provides a Gelfand integrable multi-function F' :  — cw*k(£°°) with
norm compact values whose integral fQ F dy is not weakly compact.

Example 6.1. Let Q := N, ¥ = P(N) and u the probability measure on (2, X) defined
by u(A) := 3,4 27" Let {e, fnen denote the canonical basis of co and define

F:Q — ck(cg), F(n):=co{-2"e,,2"%,}.
Then F' is Dunford integrable and fQ Fdy = By.

Proof. Take x* = (a,,) € ¢} = ¢*. Then §*(z*, F)(n) = [(z*,2"¢e,)| = 2"|a,,| for all
n € N. So, for any given A C N we have [, [0*(z*, F)|dp = Y, calan| < oo. It
follows that F' is Dunford integrable. Observe that

/qu:ﬂ{**eﬂ‘” /693F)d,u< /5*;5qu
A

x*ell
= N {oer: =3 lad <3 anbn <Z|an|}
(an)elt neA neN neA

= {(bn) €l>®: b,=0foralln ¢ A and |b,| < 1foralln € A}.

Therefore for any infinite A C N we have: (i) the integral f 4 F'dp does not remain in ¢y,
hence F is not Pettis integrable; (ii) | 4 F dyp is not weakly compact in £°°. (]

The goal of this section is to prove that if F' : 2 — cw*k(X™*) is a bounded Gelfand
integrable multi-function having norm compact values, then | 4 Fdp is weakly compact
for all A € ¥, see Theorem 6.8. Our previous Example 6.1 shows that the hypothesis of
boundedness of F' is really needed in Theorem 6.8.

We start by proving that even for a bounded F' the norm compactness of its values does
not ensure that fQ F dy is norm compact as well.

Example 6.2. Ler X := C[0,1] and let 1 be the Lebesgue measure on |0, 1]. The multi-
function F : [0,1] — cw*k(X™) defined by F(t) := {A\d; : 0 < X < 1} satisfies:
(1) F'is bounded and takes norm compact values;
(ii) F is Gelfand integrable;
(iii) fA F dy is not norm compact for every Borel set A C [0, 1] with u(A) > 0.

Proof. (i) is immediate.
(i) It suffices to check that F' is w*-scalarly measurable. Fix z € X = C]0, 1]. For
each ¢t € [0, 1] we have

5 (2, F(t)) = sup{(\6, ) : 0 < A <1} =sup{Az(t): 0< A< 1} =2 (t)

and similarly d,(x, F(t)) = —x~ (t). Since x is measurable, so is T = 6*(x, F).
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(iii) Fix a Borel set A C [0, 1]. We shall prove that
(12) [ Fan={rerio:0< <1},
A

where L1[0, 1] is identified with the closed subspace of X * made up of all Borel measures
which are absolutely p-continuous.

To prove “C” in (12), take any v € fAFd,u. For each z € X, x > 0, the value
(v,z) = f[o,1] x dv lies between:

0:/—x_du:/(&(x,F)d,uS(u,x)§/5*(x,F)du:/x+du:/xdu.
A A A A A

It follows from the above that v > 0, v([0, 1]\ A) = 0 and v(B) < p(B) for every Borel set
B C A. Therefore v is absolutely p-continuous and its Radon-Nikodym derivative f = g—;
satisfies 0 < f < 1 4.

To prove “D” in (12), take any f € L'[0,1] with 0 < f < 14 and consider the
associated measure v € X* defined by v(B) := [, f du for every Borel set B C [0,1].
Fixz € X. Since —z~ 14 < zf <2714 p-ae. and (v,z) = f[o,l] xf du, we have

/Aé*(x,F)dug <1/,:z:>§/5*(x,F)d,u.

A
As z € X is arbitrary, we get v € [ 4 F dp. This finishes the proof of equality (12) .
Since {f € L'0,1] : 0 < f < 14} is not norm compact whenever pu(A) > 0,
statement (iii) follows from equality (12). [l

Next definition and lemmata are intended to split into several parts and simplify the
proof of Theorem 6.8.

Definition 6.3. Let F,G : Q — 2% be two multi-functions and e > 0. We say that G is
an almost e-net for F' if:

(i) G(t) C F(t) for everyt € Q;

(i) for each x € Sx we have §*(x, F) < 0*(z,G) + € p-a.e.

Lemma 6.4. Let F : Q@ — k(X™*) be a w*-scalarly measurable multi-function and let
€ > 0. Then there exist A € XV and finitely many w*-scalarly measurable selectors
91y - -+ 9n Of F| 4 such that the multi-function G : A — k(X™) given by

Gt):={g:1(t),...,gn(t)}, teq,
is an almost e-net for F| 4.

Proof. Our proof is by contradiction. Assume there is € > 0 such that:

(V) For every A € ¥ and every finite collection g1, . . ., g, of w*-scalarly measur-
able selectors of F'| 4, the multi-function t — {g1(¢), ..., gn(t)} is not an almost
e-net for F| 4.

CLAIM.- There is a sequence f, : Q0 — X* of w*-scalarly measurable selectors of F such
that || f;(t) — f;(t)|| > € for p-a.e. t € Q2 whenever i # j.

To show this we proceed by induction. Assume that f, ..., f,, have been already con-
structed. Define the multi-function F,, : Q — k(X*) by F,(t) := {f1(¢),..., fu(t)}.
According to condition (), for each A € Xt there exist z € Sx and B € ZX such
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that 0* (z, F(t)) > 0*(x, F,(t)) + e for all t € B. A standard exhaustion argument en-
sures the existence of countably many pairwise disjoint measurable sets B1, Bs, ... with
u(©2\ U, Bi) = 0 and vectors x, € Sx such that

8" (zx, F(t)) > 0" (wk, Fn(t)) + ¢ foreveryt € Bjand k € N.
Define F : Q — k(X*) by
F(t):={z* € F(t): a*(x)) = 6" (xx, F(t))} fort € By, k€N,
and F(t) := {0} fort € Q\ Uy Br- Then F is w*-scalarly measurable (see Remark 4.4).

We use now Corollary 3.12 to find a w*-scalarly measurable selector f, 1 of F. Fix
t € By, k € N. Then, foreach: = 1,...,n, we have

(frs1(t), zr) = 0" (ap, F(t) > 6" (x, Fr(t)) +€ > (fi(t), xr) + €,

and so || fr4+1(t) — fi(t)]| > e. The proof of the CLAIM is over.

Finally, observe that the CLAIM ensures the existence of B € 3 with (2 \ B) =0
such that, for each ¢t € B, we have || f;(t) — f;(t)|| > € whenever i # j. This contradicts
the norm compactness of F(t), because f,,(t) € F(t) forall n € N. O

Lemma 6.5. Let F,G : Q — cw*k(X™) be Gelfand integrable multi-functions. Then
F + G is Gelfand integrable and [ ,(F + G)dp = [, Fdu+ [, G dp for every A € .

Proof. Clearly F' + G takes values in cw*k(X™) and for each € X we have
0 (x, F+ Q) = 6" (¢, F) + 6" (2, G),

hence 6*(x, F + G) is integrable. Fix A € X. Then the set L := [, Fdu + [, Gdu
belongs to cw*k(X*) and Theorem 4.5 (ii) ensures that

/5*(x7F+G)d,u:/5*(x,F)d,u+/5*(x,G)du:
A A A

:5*<x,/Aqu> +6*(a:,/AGdy) =6"(x, L).

An appeal to the separation Hahn-Banach theorem and again to Theorem 4.5 (ii) allows us
to obtain [, (F + G)du = L, as claimed. O

Lemma 6.6. Let g1,...,9, : 0 — X be bounded Gelfand integrable functions. Then
the multi-function G : Q) — cw*k(X™) given by

G(t) :=co{gi(t),...,gn(t)}, t€Q
is Gelfand integrable and f 4 G dy is weakly compact for every A € 3.

Proof. For each x € X we have 0*(x,G) = max{(g;,z) : i = 1,...,n} pointwise, and
so 0*(z, G) is integrable. Thus G is Gelfand integrable.

We prove that [ 4 G dp is weakly compact for A = €2: same ideas work for an arbitrary
A€ X. Fixi € {1,...,n}. Since g; is bounded, its indefinite Gelfand integral given by
Cw [ ¢ i dp is a finitely additive X *-valued measure satisfying

H/ i duH < u(C) -sup ||lgi(t)|| forall C € X,
c teQ

hence it is countably additive. Consequently the set K; := { [, g; du : C € X} is weakly
relatively compact in X *, ¢f. [13, Corollary 7, p. 14]. The Krein-Smulyan theorem (cf. [13,
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Theorem 11, p. 51]) ensures us that ¢6(K;) is weakly compact in X*. The multi-function
H; : Q — cw*k(X™) given by

Hi(t) :={Agi(t) : 0 <A <1},
is Gelfand integrable, since §*(x, H;) = (g;,z)™ for every x € X. Moreover, we have
fQ H; dp C ©o(K;). Indeed, to prove this it suffices to apply the separation Hahn-Banach

theorem, taking into account that €o( ;) is convex w*-closed (it is weakly compact) and
that, for each x € X, we have

5 (o [ i) = [ 6°(e, 1) = < / K d/w> < 6*(, w(Ky)),

where Q, ;= {t € Q: (g;,x) > 0} € X.
Let H : Q — cw*k(X™) be the multi-function defined by H (¢) := Y . | H;(t). By
Lemma 6.5, H is Gelfand integrable and

/Hdu:zn:/Hid,uCzn:co(Ki).
2 i=1"% i=1

Observe that K := )" | ¢o(K;) is weakly compact. Since G(t) C H (t) for every ¢ € €,
it follows that [, Gdu C [, Hdp C K and so [, G dp is weakly compact. O

Lemma 6.7. Let F' : Q — cw*k(X™*) be a bounded Gelfand integrable multi-function.
Then the set function

vp 18— (% (By), vp(A)(z) =06 (x/

Aqu),

is a countably additive vector measure.

Proof. We have vp(A)(xz) = [, 0*(x, F)dpy for every A € ¥ and € By by Theo-
rem 4.5 (ii), hence v is finitely additive. Fix C' > 0 large enough such that ||z*|| < C
for every x* € (J,cq F(t). Then |6*(x, F)| < C pointwise for every z € By and so
lvr(A)|le=(Bx) < Cu(A) for every A € ¥. Thus vp is countably additive. O

We arrive at the main result of this section:

Theorem 6.8. Let F' : Q — cw*k(X™) be a bounded Gelfand integrable multi-function
having norm compact values. Then |, o F du is weakly compact for all C' € 3.

Proof. We prove that fc G dp is weakly compact for C' = 2: same ideas work for
an arbitrary C € Y. Fix ¢ > 0. By Lemma 6.4 there exist A € YT and finitely
many w*-scalarly measurable selectors g1, ...,¢g, of F|4 such that the multi-function
t— {g1(t),...,gn(t)} is an almost e-net for F| 4. Clearly, the multi-function

G:A— cw'k(X¥), G(t):=co{gi(t),...,gn(t)},

is also an almost e-net for F'| 4. By Lemma 6.6, G is Gelfand integrable and its integral
/ 4 G dpis weakly compact. Since G is an almost e-net for F| 4, for each z € Sx we have
0 (x, F) < 6*(z,G) + € p-a.e. in A and Theorem 4.5 (ii) ensures us that

5*(3:,/AFd/J) :/Aé*(x,F)d,ug/Aé*(x,G)d,u—f—gu(A):

:5*(1,//10@) +ep(A) :5*(x,/AGdu+5p(A)BX*).

It follows that [, F'du C [, Gdu+ en(A)Bx-.
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A standard exhaustion argument guarantees the existence of countably many pairwise
disjoint measurable sets A1, Ag, ... with u(Q\ |, Ax) = 0 and countably many Gelfand
integrable multi-functions G, : Ay, — cw*k(X*), with [ A G, du being weakly compact,
such that

(13) / Fduc Grdu+eu(Ag)Bx- forall k € N.
Apg Ag
By Lemma 6.7, there is K € N such that [|[vr (<  Ak)|le=(By) < €, that is,
5*(z,/ qu) <e forallz € Bx.
k> Ak

Bearing in mind Theorem 4.5 (ii), it follows that

5( /Fd,u /(5*xF )dp = Z 5*xF du+/ 0" (z, F)du =

Uk>K Ak
K

= 5*(;10,/Adeu)+6*(a:,/U

k=1

:5*(x,§:/Aqu)+5*(m,/ Ade“) <

Uksx

K
Z/A qu 5*(3:);/14de#+63)(*>7

qu) -

K>k Ak

for all z € S, hence

K K
(13)
/Fd,uC E / Fdu+eBx« C g G du + 2eBx~,
2 =1 Ak k=1" Ak

and the set Zszl S A, G, dp is weakly compact. As € > 0 is arbitrary, Grothendieck’s test
(cf. [12, Lemma 2, p. 227]) guarantees that fQ F dy is weakly compact. (]

Remark 6.9. The previous Theorem also works when F' is integrably bounded, that is,
there is h € £ () such that sup{||z*|| : z* € F(t)} < h(t) for p-a.e. t € . This can be
deduced easily from the proofs of Lemmas 6.6 and 6.7.

7. SOME OPEN PROBLEMS

(A) Let F : Q — w*k(X™) be a w*-scalarly measurable multi-function. Does F
admit a w*-scalarly measurable selector? What about cw*k(X*)-valued F?

(B) Let K be a compact space equipped with a Radon probability and X := ¢>°(K).
Let F': K — cw*k(X™) be the multi-function given by

F(t) :=={2" € Bx~: o%|c(x) =0}, t€K.

Does F' admit a w*-scalarly measurable selector?
(C) Let F : Q — cwk(X) be a Dunford (resp. Pettis) integrable multi-function.
Does

/ Fdu = { / fdu: fis aDunford (resp. Pettis) integrable selector of F’ } ?
Q Q

(D) Let F': Q — cw*k(X™) be a bounded Gelfand integrable multi-function having
weakly compact values. Is fQ F'dy weakly compact?
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