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Abstract. Let a be a positive real number. In the present paper we present the
definition of the Aumann Pettis integral and the Pettis integral of order a for mul-
tifunctions. The properties of these integrals and the relations between them are
studied extensively. In particular, a Strassen type theorem in this case and continu-
ation property are proved. Also, we give a version for Fatou’s lemma and dominated
convergence theorem for the Aumann-Pettis integral of order o and for multifunc-
tions.
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1. Introduction. It is know that in the theory of integration in infinite dimen-
sional spaces, Pettis integrability is more general concept than Bochner integrability.
There are many papers in the literature dealing with the Bochner integral for mul-
tifunctions, which is defined in terms of Bochner integral selection, and the Pettis
integral for multifunctions, which is defined in terms of Pettis integral selections and
the relation between them (see for example [1], [2], [3], [4-7], [10], [12], [17-19], [21]
and [25-31]).

The study of measurable multifunctions has been developed extensively with ap-
plications to mathematical economics and optimal control theory by many authors.
The natural approach, which derives from the study of integro differential inclusions,
is due to Aumann in 1965 [4] and is based on the integration of measurable selctions.
Unfortunately the Aumann integral does not satisfy all the usual properties of an
integral. So it seems to be natural to investigate whether the Aumann integral can
be regarded as a Bochner or Debreu integral [10]. The comparison between the
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Aumann and Bochner integrals for measurable multifunctions has been studied in
[7], [9] and [26]. Pettis integrability for multifunction has been introduced-using the
two notions of integrability-and studied in [12].

Let J = [a,b],a be a non negative real number, o be a positive real number, X
be a separable Banach space and F' be a multifunction defined on J into the family
of all nonempty closed and convex subsets of X. In [19] the authors introduced the
definition of the Aumann integral for F' of order .

In the present paper we introduce the definition of the Pettis and Aumann Pettis
integral for F of order a over any subinterval [a, t] of J, IP*F(t) and IAP*F(t), the
two integrals are shown to coincide when the values of F' are nonempty, closed, con-
vex and weakly compact subsets of X. The relation between Aumann and Aumann
Pettis integral for F' of order « is obtained. In particular, a Strassen type theorem
in this case is proved. A continuation property is obtained, i.e. when « tends to 1
in our results, we obtain the known results when o = 1, (see Theorem 3.2.1 in this
paper). So, our results can be considered as a generalization to many known results
in the literature when « tends to 1, (see [12] and [35]). Also, we give a version for
Fatou’s lemma and dominated convergence theorem for the Aumann Pettis integral
of order a and for multifunctions. For more details about the factional calculus of
function or multifunctions and its applications we refer to [13-16], [19], [20], [23] and
[32-34].

2. Notation and some auxilary facts. Let (S,.A4, u) be a measure space, X
be a separable Banach space with dual space X* and Borel o-field B(X). We recall
facts about measurability and integrability of functions, (see [3], [9], [11], [12] and
[25]).

DEFINITION 2.1 A function f: .S — X is said to be weakly measurable or scalary
measurable (integrable) if for each y € X*, the numerical function s — (y, f(s)) is
measurable (integrable).

DEFINITION 2.2 The function f is said to be strongly measurable or measurable If
there exists a sequence of finitely-valued functions strongly convergent to f a.e. on

S.

DEFINITION 2.3 A function f defined on (S, A, p) with values in X is said to be
Bochner integrable, if there exists a sequence of finitely valued functions such that
{fn(s)} strongly converges to f(s) a.e. and

lim : [1£(s) = fn(s)llpe(ds) = 0.

n— oo

In this case for any set A € A, the Bochner integral of f(s) over A is defined by

/ f(s)u(ds) = lim / xa(8) () pa(ds),
A A

n—oo
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where x 4 is the characteristic function of A.
It is known that a strongly measurable function f is Bochner integrable if and
only if the function s — || f(s)]|| is integrable.

DEFINITION 2.4 A measurable and scalary integrable function f : S — X is said
to be Pettis integrable if for every A € A, there exists x4 € X such that

(y,24) = A<y7f(8)>u(d8), Vye X

x4 is called the Pettis (weak) integral of f over A and we write

xA:w—/Af(s),u(ds).

REMARK 2.5 (1) For any function f : S — X, we have the following implications:
f is Bochner integrable = f is Pettis integrable = f is scalary integrable.

(2) When X is finite dimensional, the notions of Bochner integrability, Pettis inte-
grability, and scalar integrability all coincide. When X is infinite-dimensional,
there are Pettis integrable functions, which are not Bochner integrable. There
also exist scalary integrable functions, which are not Pettis integrable.

THEOREM 2.6 A scalary integrable function f : S — X is Pettis integrable if and
only if the set

{{y, f):ye B}

1s uniformly integrable, where B* is the closed unit ball of X*.
Now we present the previous concepts for multifunctions.
We will use the following notations:
Pc(X): The set of all nonempty and closed subsets of X .
Pec(X): The set of all nonempty, closed and convex subset of X.

Pep(X): The set of all nonempty, bounded, closed and convex subsets of X.
Pexc(X): The set of all nonempty, compact and convez subsets of X .
Pewric(X): The set of all nonempty, weakly compact and convex subset of X.
Prw#(X): The set of all nonempty, closed, convex, weakly locally compact and

do not contain any line (they may contain half only) subsets of X.

DEFINITION 2.7 For every C' € Pc(X), the support function of C' is denoted by
0*(.,C) and defined on X* by

0*(y,C) =sup{< y,z >z e€C}, ye X"

If C = ¢, then 6*(y,C) = —oc.
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DEFINITION 2.8 A multifunction F : S — Pc(X) is said to be scalary measurable
(integrable) if every y € X*, the map 6*(y, F(.)) is measurable (integrable).

DEFINITION 2.9 A multifunction F' : S — P¢(X) is said to be Effros-measurable
or measurable if, F~U ={s € S : F(s)NU # ¢} € A for any open subset U of X.

Effors measurability is stronger than the scalar measurability. On the other
hand, it is known that, for multifunctions with values in P,yy# both measurability
concepts coincide.

DEFINITION 2.10 A measurable multifunction F' : S — Pc(X) is said to be Au-
mann integrable if it admits at least one Bochner integrable selection, that is to say
SL # ¢, where S} is the set of all Bochner integrable selections of F'. In this case,
the Aumann integral I3 F of F over a measurable set B is defined by

igr = { [ fotas): s e st

It is known that Sk # ¢ if and only if the distance function
s —d(0,F(s)) =inf{||z] : x € F(s)}

is integrable.

DEFINITION 2.11 A multifunction F : S — P¢(X) is called integrably bounded if
there exists an integrable non negative function g : S — [0, 00[ such that for a.e.
s €S, |F(s)] < g(s), where

[1E(s)]l = sup {[|]] : = € F(s)}

If F:S — Pe(X) is measurable and integrably bounded, then it is Aumann inte-
grable.

DEFINITION 2.12 A measurable and scalary integrable multifunction F' : S —
Pec(X) is said to be Pettis integrable if, for every B € A there exists a set ILF €
Pee(X) such that

*(y, I5F) /5* (y, F(s))u(ds),Vy € X*

The set ILF is called the Pettis or weak integral of F over B.
If C is a subspace of Pcc(X), we say that the multifunction F : S — C is Pettis
integrable in C if I5F is a member of C for each B € A.
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PROPOSITION 2.13 ([12)]) Let F : S — Pewi(X) be measurable and scalary in-
tegrable multifunction. If we assume in addition that F is Pettis integrable in
Pewrk (X)), then every measurable selection of F is scalary integrable and Pettis
integrable.

It is also possible to define an Aumann-type integral in terms of Pettis integrable
selections as follows:

DEFINITION 2.14 Given a measurable multifunction F' : § — Pe(X) and A € A.
F is Aumann Pettis integrable if it admits at least one Pettis integrable selection,

i.e. If SL° is nonempty. In that case the Aumann Pettis integrable of F over B is
denoted by 47 F and is defined by

IAPF = {w - [ somtas) 1< sﬁe} |

where w — [, f(s)u(ds) is the Pettis (weak) integral of f over B.

Clearly, S5 C SEL¢. So, if F is Bochner integrable, then it is Aumann Pettis
integrable.

We also use the following definitions and theorems:

DEFINITION 2.15 A function ¢ : X* — (—o00,+00] is positively homogeneous if
olay) = ag(y) for all @« > 0 and y € X*. It is subadditive if ¢(y1 + y2) <

o(y1) + o(y2)Vy1,y2 € X*. It is sublinear if it is both positively homogeneous
and subadditive.

PROPOSITION 2.16 Let ¢ : X* — (—00,400| be a sublinear function. In order that
there exist a nonempty C € Peic(X) such that ¢ = 6*(.,C), it is necessary and
sufficient that ¢ be w*-lower semicontinuous.

DEFINITION 2.17 (]22]) A sequence (¢, )y, of real-valued or vector-valued measure-
able functions is said to Komlos-converge, or, in short, to K-converge, to a function
¢ if, for every subsequence (¢p/)ns Of (¢n)n , there exists a null set N (generally
depending upon the subsequence) such that

1 m
n%iinoo - n/z::l Onr(8) = ¢(s) Vs e S\ N.

THEOREM 2.18 Every L'-bounded sequence (¢,)n of measureable functions contains
a subsequence that K-converges to some member ¢ of L.
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REMARK 2.19 Let (ay,), be a sequence in R and a € R, then (a, ), K-converges to
a is equivalent to a,, — a.

Finally, the weak-star (resp. the Mackey) topology of X* is denoted by w* (resp.
7). Recall that the Mackey topology on X* is the topology of uniform convergence
on symmetric convex weakly compact subsets of X.

3. Main results.

3.1. The Pettis and Aumann-Pettis integral for multifunctions.

Let (J = [a,b], A, 1) be a Lebesgue measure space, X be a separable Banach
space, X* be its dual, a be a non negative real number, a be a positive real number,
L (J, A, i) be the set of all Bochner integrable functions from J to X, LE¢(J, A, u1)
be the set of all Pettis integrable functions from J to X, F' be a multifunction from
J to Pc(X), and SL, SE¢ be the following sets

Sy ={feLk(J,Ap: f(t) € F(t)a.e.onJ}
SPe ={feLk(J A p): f(t) € F(t)a.e.onJ}.

DEFINITION 3.1 A measurable and scalary integrable multifunction F : J —
Pec(X) is said to be Pettis integrable of order o over [a,t];t € [a,b] if there ex-
ists a member I/ F(t) € Pee(X) such that

a—1

5 (1) = [ 5*<y7“;(‘2)F<s>>d8,

for each y € X*, where T is the gamma function. The set I>*F(t) is called the
Pettis or weak integral of order o of F over [a,t].

If C is a subspace of Pec(X), we say that the multifunction F : S — C is Pettis
integrable of order « in C if I”**F(t) is a member of C for each interval [a, t]; € [a, b].

REMARK 3.2 It is clear that, if F' is Pettis integrable, then it is Pettis integrable of
order a. See Proposition 2.16.

ExXAMPLE 3.3 Let r be a positive real number, f be a function defined on J by
f@)=t",v> -1,
and F' be a multifunction defined on J by
F(t) = B(f(t),r) = the closed ball of radius r centered at f(t).

Clearly, F' is measurable and scalary integrable multifunction, since

6 (y, F(t) = (y, f()) + 7yl

and f is scalary integrable function.
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We can easily shown that for all y € R

t

5 (5, B[, balt = ) (s)p(ds). [} G0 (t = s)rulds))
= [ 8 (0. 0at = )F(s)plds).t € J

)

then,

t

PR (t) = B( %@—ﬁﬂ@M%y/¢4ﬁwVM%D¢€J

a

But, and it is known that (see [23] Pg. 47)

JL balt = 5)s7p(ds) = FroE (¢ — a)rte,

t r(t—a
[, a(t —s)ru(ds) = FELH))‘

Hence,
_ T(y+1) r(t—a)
IPCP(t) = B(—"———(t —a)"", ———2) t € J.
PR = Bt = T gy
When o = 1, we obtain
_ (t —a) T
Pirm = BEZY e

v+1

DEFINITION 3.4 Let F': J — P¢(X) be Aumann Pettis integrable multifunction,
a > 0. We define Aumann Pettis integral of order « for F' over the interval [a, t];t €
[a,b] as

IAPaF(t) /t (t_s)a_lf( )d f c SPe
’ =qw— ——f(s)ds: .
‘ o Tla) "

The following theorems shows that when F' is closed valued and Aumann Pettis
integrable multifunction of order «, then it is also Pettis integrable of order ce. Now,
our aim is to obtain the relation between the Aumann-Pettis integral of order o and
the Pettis integral of order o for multifunction.

THEOREM 3.5 Let F' : J — Pc(X) be an Aumann-Pettis integrable multifunction.
Then, for every y € X* and t € [a,b] we have

1) 6%%5”ﬂFw>=/"w@@a@—@Fw»mwx

t(x—l
where ¢q(t) = { (@) 2; zg and the common value in (1) can be finite or equal
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PROOF Let ¢ be a fixed point in [a,b] and y € X*. Put B = [a, t], we have

6 (5, IAPF (1) =sup {(y, [ dalt = 5)f(s))ulds) : f € SE*}
= sup { [1(y, 6a(t = 5)f(s))ulds) : f € SEe}
< [ 0"y, Galt — 5)F(s))p(ds).

To prove the converse inequality, we distinguish two cases:

Case 1: fat 5*(y, pa(t — s)F(s))u(ds) < oo.
Given € > 0, we have to show the existence of g € SE£¢ such that

/ 5 (. ba(t — )F(s))u(ds) < (y. / dult — 5)g(s))ulds) + e,

and this will be satisfied if we prove that

[ 5060t = F @) < [ 00t = haontas) +
Fix y € X*, and define a multifunction G by
G(s) = F(s) N {2 € X : 6" (3, Gt — $)F(5)) < (4, 6a(t — 5)2) + e}
The graph of G is measurable, then we can find a measurable selection h, i.e.
h(s) € G(s) a.e., and
0" (y, ¢a(t — 8)F(s)) < (y, a(t — s)h(s)) +e.
Now, for any integer k > 1, consider the measurable subsets By, defined by
B ={seB:|h(s)ll <k}.
Clearly,
Then
Jim gi(fa, ]\ By) = 0.

For every k > 1, consider the function 1p, f which is defined by

o) = { §9 055

Clearly, 1p, f; k > 1 is measurable and bounded, then it is Bochner integrable.

Let fo be a fixed Pettis integrable selection of F'. Since the two functions s —
(Y, da(t — 5) fo) and s — 6*(y, oo (t — s)F(s)) are integrable, we can find an integer
ko large enough such that for every k > kg

2) / (5 bat — ) fo(s))|ulds) < ¢
B\ B
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and
3 [ 1w oalt = F(s)ln(as) <=
B\Bj
Now, set
g =1, h+ 1p\B, fo, for somek > k.
Then
S5y, @alt — s)g(s))u(ds) = [ (y, dalt — s)h(s))u(ds)
+ fB\Bk <y, ¢a(t - S)fO(s)ﬂ"(ds)
> [, 0%y, balt — 8)F(s))u(ds) — cu(By) — e
> [ 0" (Y, da(t — s)F(s))u(ds) — (2 + u(B))e

This being true for every ¢ > 0, the desired inequality is proved.
Case 2: [1 6% (y, da(t — s)F(s))p(ds) = +oo.
In this case, we define G by

G(s) = F(s) N{z € X : (y, pa(l = s)x) > m},

where m is positive real. Like in the proof of case 1, we consider a Pettis integrable
selection fy of F' and a measurable selection h of G, and it is enough to choose kg
large enough so it satisfies (2) with o = 1 and such that it satisfies

w(By) > d, for somed < b— a, Vk > k.
This entails

S5 (s dalt = 8)g(s))ulds) = [z (v dalt — s)h(s))u(ds)
+ fB\Bk <y7 ¢o¢(t - s)fo(s)>,u(ds) Z mlu’(Bk) -1
>md— 1.

Since the right-hand side can be made arbitrarily large by choosing m large enough.
This completes the proof. n

COROLLARY 3.6 Let F : J — Pc(X) be an Aumann-Pettis integrable multifunction,
then the multifunction cl co F' is Pettis integrable and its Pettis integral is equal to
the closed convex hull of Aumann Pettis integral i.e.

TP clcoF (t) = clcol AP F (t) for everyt € [a, b].

Proor Clear from Definition 3.1 and Theorem 3.5. n

PROPOSITION 3.7 Let F : J — Pewr(X) be a measurable and scalary integrable

multifunction. If every meaurable selection of F' is Pettis integrable, then for every
t € [a,b], I F(t) is closed.
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PROOF Let t be a fixed point in [a,b] and put B = [a,b]. Let (z,),>1 be a sequence
in IAP2F(t), converges to 2. For every n > 1, there exists f, € SE® such that

T = w— / Galt — ) fuls)u(ds).

Let D be a countable w*-dense of B*. By Theorem 2.18 and the diagonal extraction
procedure, we can find a subsequence (f,/) of (f,) such that for each y € D, the
sequence ((y, fn'))n>1 K-converges to some v, in L'. for every m > 1, we define
the function g,, and Z,, by

guls) =% 3 fuls),
Zm(8) = ¢a(t — 8)gm(s) Vs € B.

Since f,, € SE¢ and since for every s € B, F(s) is convex, then
gm(8) € F(s)for everym > land every s € B.

Furthermore, since F(s);s € J is weakly compact and convex then, Elberlein-
Smulyan theorem shows that the sequence (g, (s))m>1 admits a weak cluster point
denoted by g(s). Hence, one can find a null set N such that

(4) ¢y(s) = (v, 9(s)) = lim (y,gm(s)) Vs € S\ N,y € D.

m

This shows the uniqueness of the weak cluster point g(s), hence the weak convergence
of (gm(s)) to g(s). We also have.

lim (¢, Zn(s)) = (y, Z(s)) Vs € S\N,y € D,

m—00

where
Z(s) = ¢t —s)g(s) Vs € B.
Since
|z — g(s)|| =sup {[{y,z — g(s))| : y € D}

valid for every z € X and every s € B, then g is measurable. Further, for every
s € S,y e X* and m > 1, the following inequalities hold

(5) _5*(_:(/’ ¢)a (t - S)F(S)) < <ya ¢)a (t - S)gm(s)> < o (ya ¢)a (t - S)F(S))

Thus, taking into account (4), (5) and the scalar integrability of F, it is possible to
apply Lebesgue’s Deminated Convergence theorem,

lim [ (g, Zn)u(ds) = / (v, Z)(ds)

m— 00 B B

and by Pettis integrability hypothesis,

lim (y, /B Zunpi(ds)) = (y, /B Ziu(ds)).

m—0o0
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This yields

x:/Zd,u
B

and shows the closedness of AP F(t). n

In the following theorem we show that when the values of F' are convex and
weakly compact, then the Aumann-Pettis integral of order o and the Pettis integral
of order a of F are coincide. On the other hand, this theorem gives factional version
for Theorem 3.2 of [35].

THEOREM 3.8 Let F' : J — Powg(X) be a measurable and scalary integrable mul-
tifunction. Then, the following two statements are equivalent:

(a) F is Pettis integrable of order o in Peywi(X),

(b) for everyt € [a,b], the Aumann-Pettis integral of order o over [a, t] is a member
of Pewrc(X) and, for every y € X*, one has

t

(6) 5 (5, TP (1)) = / 5 (. $a(t — 5)F(s))ds.

a

PRrROOF (a) = (b). Suppose that F is Pettis integrable of order a. Then, every
measurable selection of F' is Pettis integrable, by Proposition 2.13. This means that
SEe £ ¢, consequently F is Aumann Pettis integrable over any interval [a,t];t €
[a,b]. So, our aim is to show that for every t € [a,b], [AP*F(t) is a member of
Pow k. Let B = [a,t]. Without loss of generality, we fix ¢ € [a, b]. From Proposition
3.7, IAP2F(t) is convex and closed, then weakly closed by convexity. To show that
IAPF(t) is weakly compact it suffices, by James Pryce Theorem [27], to prove that
for every y € X* there is z, € I2AP*F(t) such that

(y, 2y) = 0" (y, I F (t)).
For this purpose we fix y € X* and define a multifunction G : B — Pewic(X) by
G(s)=F(s)n{z € X : {y,x) = 6" (y, ¢a(t — s)F(s))}.
Since ¢o(t — 8)F(s) € Peywi (&), then there is u € ¢o(t — s)F(s) such that
(y, u) = 0" (y, a(t — s)(s))-

This means that G(s) is nonempty. Also, since F(s);s € B is convex and weakly
compact, so is G(s); s € B.G is measurable and then it has a measurable selection
f B — X. Hence, it is Pettis integrable. Let z, be the Pettis integral of order «
of f over B. Then.

(24 = / (0, Ga(t — 5) () u(ds).
But for every s € B,
(1, balt — )F(5)) = 6 (4, dalt — 5) F(5)).
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Then,
(W 2y) = [, 6" (y, balt — $)f(s))n(ds)
= (y, [P F(1)).
(b) = (a) is obtained by setting, for every ¢ € [a,b], [P*F(t) = IAPF(t). =

ExaMpPLE 3.9 Let X be a reflexive Banach space, f be a Bochner integrable func-
tion from J to X and r be a function that belongs to L(J,[0,0c]). Let F be a
multifunction defined on J by

Clearly, the values of F are in Peyyxc(X). Since f is measurable, then F is also. On
the other hand, we can show that for every ¢t € J and y € X*, we have

5" (y, F(t)) = (y, f@)) +r(@)]yll,

Then, from the scalar integrability of f, we can deduce that F is scalary integrable.
Thus, I satisfies the assumptions of Theorem 3.8. Now, for every y € X*, we have

5 (5, Blw — [ 6alt = ) f(&lds)), v = [ 6alt = r(s)u(ds)
— [1 5" (g, Galt — )P (s )u(dS)tEJ

Thus, F' is Pettis integrable of order o and

IfP,aF( ) _ IPQF / ¢a t S /J(ds),w_/ q&a(t—s)r(s),u(ds)),t €J

COROLLARY 3.10 Let F : J — Peywk(X) be a measurable and scalary integrable
multifunction, then the multifunction t — IAT*F(t) is a measurable and scalary
integrable multifunction.

An analogous result for a multifunction with strongly compact values can be
formulated.

THEOREM 3.11 Let F': S — Perc(X) be a measurable and scalary integrable multi-
function. Then, the following two statements are equivalent.

(a) F is Pettis integrable of order o in Peyc(X),

(b) foreveryt € [a,b], the Aumann-Pettis integral of order o over [a,t] is a member
of Pexc(X) and, for everyy € X*, one has

5 (y, AP P (1) /6* y, Balt — 5)F(s))ds



A.-G. Ibrahim, A. M. Soliman 193

PROOF In order to prove that (a) = (b), we use the proposition, which states that
for every C € P¢,C € Pex if and only if the restrection of §*(.,C) to B* is w*-
continuous. Moreover, due to the separability of X, the restriction of w* to B* is
metrizable, so we can restrict our attention to sequences. Without loss of generality,
we fix t € [a,b]. Put B = [a,t]. So let (y,)n>1 be a sequence in B* converging to
some y € B*. Since F(s) € Peic(X) for every s € J, we have

5" (y, Pa(t — 8)F(s)) = lm 0" (yn, Pa(t = 5)F(s)) Vs € J.

Since F' is Pettis integrable of order a in Pex(X), then using Proposition 3.1 in
[3] or Theorem 5.5 in [7] we know that the sequence (6*(yn, F(s))n>1 is uniformly
integrable. Therefore, an appeal to the Lebesgue-Vitali theorem yields

[ 8w 6ult = 9P = lim_ [ 5 (g ult = )F ()

Since, by Theorem 3.8, equality (6) holds, we obtain

0% (y, L POF () = lim 6% (yn, IO F(1)).
i.e. the restrection of 6*(., I2P%(t)) to B* is w*-continuous. Then, IAPYF(t) is
strongly compact.
Like in the proof of Theorem 3.8, implication (b) = (a) is obtained by setting,
for every t € [a,b], I[P F(t) = IAPF(t). n

The following proposition gives the relation between Aumann integral of order «
and Aumann Pettis Integral of order «, when F' is closed valued multifunction and
its values are not necessarily convex and weakly compact:

PROPOSITION 3.12 If F : J — Pc(X) is an Aumann integrable multifunction (i.e.
SL is nonempty), then for every t € [a,b] we have

(7) w-clIMF(t) = w-cl[ AP F(t),

where ‘w-cl’ denotes the weak-closure operation. Consequently, we have for every
t € la,b]
clcol M F(t) = clecol AP F(t).

PrOOF Without loss of generality, we fix ¢ € [a,b]. Put B = [a,t]. Since St C SE¢,
we clearly have I F(t) C IAPYF(t), so w—cl IAF(t) Cw—cl I2PF(1).
Conversly, if z is in IAP*F(t), there exists f € SE¢ satisfying

r=u- [ oult=9r)is

Let g be an arbitrary member of S, which is nonempty by the hypothesis. For
each integer k£ > 1, we define the subset By € A by

By ={s €[a,b]: [ f(s)]| <k}



194 On the Fractional Pettis and Aumann-Pettis Integral for Multifunctions

and the function f by

f(z) z€ By

o) = 15, 1(0) + mgate) = { 10 TEDe

where Bjf denotes the complement of Bj,. Clearly, 1p, f is measurable and bounded
by k, so it is a member of Sk. Then, fi is a member of S.. Now, consider the
sequence

t
T = / Dot — ) fr(s)ds.
For every y € X* and k£ > 1, one has
(s —ax) = (y, . Pa(t —s) f(s) — g(s)ds)

whence

|<ya T — xk>| S /BC gba(t - S)<y> f(8)>d5 + d)a(t - S)<y7g(8)>d8

By
Since f and g are scalary integrable, we obtain for each y € X™.
lim |(y,x —x)| = 0.
k—o0

This shows that z is in the weak-closure of I F(t). Now if z is the weak limit
of a sequence w,,, where x,, € IAP*F(t), then from the above discussion x,, € w-cl
I4F(t) and consequently = € w-cl I2X*F(t). The second statement follows easily
by taking the closed convex hull of each side in (7). n

3.2. Continuation Property. In this section we prove the continuation
property i.e., when o — 1 in the Aumann-Pettis integral of F' of order a@ we obtain
the regular Aumann-Pettis integral of F'.

THEOREM 3.13 (CONTINUATION PROPERTY) Let F : J — Pewi(X) be a measur-
able and integrably bounded multifunction, then for all t € J, we have:

lim1 R(IAPF (1), IAPF(t)) = 0 Vt € J, where h is the Hausdorff distance.

PROOF Let ¢ be a fixed point in J, we have

h(IGPeF(), T F () = sup |0%(y, I F(t) — 6% (y, I F (1))

lyll<1
= sup | S0 (0, alt — 5)F(s)) — 6% (y, F(s))u(ds)|
= sup | Ji(palt = 5) = 1)6" (y, F(5))u(ds)].

Since F' is integrably bounded, then there exists an integrable function

g : [a,b] — [0, 00] such that sup ||z|| < g(s),Vs € J.
z€f(s)
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Thus,
10 (y, F(s))] < [lylllg(s)]-
Then,

WIZTF (1), TF(t)) < |81|11<>1/ Pa(t = 5)|lylllg(s)]p(ds).

From the definition of ¢, one have
lirn1 Pa(t—35)=0 Vsé€la,t].

Then,
limy h(IAPF(t), IATF(t)) = 0.

3.3. Convergence Theorem. In the literature there are many papers dealing
with versions for multifunction Fatou’s lemma and dominated convergence theorem
for Aumann-Pettis integral (see for example [4] and [6]). In this section, we give some
versions for Fatou’s lemma and dominated convergence theorem in the fractional
case.

Now, let (4,,) be a sequence of closed subsets of X. We say that A,, is convergent
to a closed subset A of X in the Kurotowski Mosco sense (AnKiA) as n — oo if
and only if

lim A4, C AC lim A,,

n—oo n—0o0

where

lim A, = {me X:z=lim z,,z, € A,,Vn > 1},

n—oo n—oo
and

lim A, = {m €X:x= lim x,,,z,, € Ay, k> 1}.

n— 00 n—0oo
THEOREM 3.14 (DOMINATED CONVERCENCE THEOREM) Let F,,F : J —

Pewr(X) be a measurable and uniformly integrably bounded multifunctions by a
function g € LY. If for all t € J, F,(t) %F(t) as n — oo, then for all t €

J, IlfP’aFn(t)K&IfP’aF(t) asm — oo.

PROOF Let t be a fixed point in J. For each n > 1 we define f,,, f: X* — R by

fn(y) = 5*(ya Fn(t));
fly)  =0"(y, F(t)).

Since F,, and F are uniformly integrably bounded by a function g € L', then the
functions f,, and f are equi-lower semicontinuous. Hence by Theorem 7 in [21], we
obtain,

lim f,(y) = f(y) Vye X"

n—oo
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This means that

lim 6% (y, Fu(t)) = 6*(y, F(t)) Yy e X*.

n—oo

But for every n > 1 and for s € [a, t],

107(y, Pa(t — 8)Fu(s))] < |lylllda(t — s)g(

s ),
167(y, Ga(t = s)F(s))] < [lyll|oa(t = 5)g(s)]-

s
)
Then, since the function s —— ¢o(t — $)g(s) is real integrable function, we can
deduce from the Lebesgue’s dominated convergence theorem that

t

lim [ 0" (y, ga(t — ) Fn(s))p(ds) =/ 5" (y, da(t — s)F(s))p(ds),

im0 (y, I F(s)) = 8% (y, 1, P F (s)).

Applying Theorem 3.1 in [24]
pr’aFn(s)KiIfP’aF(s) asn — oo.

Now we give an infinite dimensional approximate version of the Fatou’s Lemma:

THEOREM 3.15 Let F,, : J — Pewic(X) be a sequence of multifunctions. If for each
n > 1, F, is measurable and integrably bounded by a function g € L*([a,b], [0, ]),
and if for all t € J, lim F,(t) € Pewic(X). Then,

IAPe(lim F,(t)) € lim IAPYF,(t),Vt € J.

n—oo n—oo

PROOF From the assumption, its obvious that the set-valued function ¢ — T'(t) =
lim F,(¢) is measurable and integrably bounded by g, then for all ¢ € [a, b], ()

n—oo

IAPCT(t) exists. Put, for all n > 1, ¢, (t) = IAP*F,(t), we want to prove that

B(t) C Tim pu(t), VEeJ,

n—oo

So, let f € SIE ¢ and consider for each n > 1 the set valued function
t — Ta(t) = {z € ¢u(t) : lz = $(t)]| = d(¥(1), $n(t))}, wheret(t) = L7 f(2).
Clearly T'), is measurable and hence, there exists a measurable selection
Y (t) @ [a,b] — X such that,(t) € T\, (t),Vt € J.

This means

[ (t) = (B)]| = d(1(t), dn(t)) and ¢y (t) € P (t) VE € J.
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Thus for all t € J and n > 1, we have

lén(®) ~ w< >|| - d( (1), @ (8)) = inf {[6(6) — 27 (] fu € SE7)
= inf {l00) = [1(¢ = )" 7}(f(5) = FulsDu(ds)/ D@ £ € SES

< (w) [ (t = )™ 1mf{||f (8) = Fa(5)ll fu € SEE} lds) /T ().

But f(s) € I'(s) = lim F,(t). Then, inf {||f(s) = fu(s)|l, fn € SE¢} = 0,Vs € J.
Thus

() € lim g, (t), Vt € J.

n—oo

THEOREM 3.16 Let for each n > 1, F,, be a measurable and integrably bounded mul-
tifunction from J to Pewi(X) such that for all t € J, lim F,(t) is nonempty. If

USI{Z‘" is weakly compact in L™, then for all t € J, lim IAP2F, (t) is contained in
n n—oo

IAP(w — Tim F,(t)), where w denotes the weak limit.

ProoF For all t € J, let us put: ¢, = IAPF,(t),(t) = w — lim F,(t). We want
to show that lim ¢, (t) is contained in IAP°T(t),Vt € J. So, let ¥(t) € lim ¢, (t),
for all t € J. Then lim d(¢(t),¢,(t)) = 0 for all ¢ € J. As in Theorem 3.15, the

multifunction

Ln(t) = {z € ¢n(t) : o = @) = d(4(2), n(t))} .t € J
has a measurable selection %, : J — X such that ¢, (t) € I',,(¢), for all ¢ € J. This
means that

Unlt) € Gu(t)and tim [ (t) — 9(2)] = L d((t), du(t) =0, Vi € J.

Now, for all t € J,

U (t) = IS fu(t) /% (t — 5) fu(s)u(ds) for some f,, € SE.

Since SE¢ is weakly compact in L, then we can find a subsequence, called again
fn, such that
w— lim f, = fin L.

n—oo

From [20], we have

lim 4, (t) = nhlr;o IS fa(t) = IS f(t), weakly in X and for all t € J.

Hence,
0= Jim_ [ (1) — () > flw — Tim 16, (8) — w(0)].

So, for all t € J, we have

15 f(t) — @) =0,
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which means that
P(t) € w— lim F,(t), VteJ,

and this completes the proof. n

COROLLARY 3.17 If dim(X) < oo, then, under the assumption of Theorem 3.16 we
get
lim [APYF, (t) C IAP® lim F,(t), VYteJ.

n—oo n—oo
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