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COMPACT VARIATION, COMPACT SUBDIFFERENTIABILITY AND
INDEFINITE BOCHNER INTEGRAL

I. V. ORLOV AND F. S. STONYAKIN

ABSTRACT. The notions of compact convex variation and compact convex subdiffer-
ential for the mappings from a segment into a locally convex space (LCS) are studied.
In the case of an arbitrary complete LCS, each indefinite Bochner integral has com-
pact variation and each strongly absolutely continuous and compact subdifferentiable
a.e. mapping is an indefinite Bochner integral.

0. INTRODUCTION AND PRELIMINARIES

As it is well known, the main difference between properties of a Bochner integral
([1]-[6]) on a segment and the classical Lebesgue integral is that the class of indefinite
Bochner integrals (B) [ f(t) dt is essentially smaller than the one of absolutely conti-
nuous mappings. Recall ([2], Theorems 3.7.11, 3.8.5, 3.8.6) that, in the case of Banach-
valued mappings, the class of indefinite Bochner integrals coincides with the one of
absolutely continuous and a.e. differentiable mappings.

This problem was resulted, in particular, in the notion of a Radon-Nikodym property
(RNP). Each absolutely continuous mapping taking values in a space with RNP (or
Radon-Nikodym space) is an indefinite Bochner integral. This class of spaces plays
an important role in the modern theory of Banach spaces and locally convex spaces,
especially in connection with probability theory, harmonic analysis and topology ([7]-
).

In this paper, a rather different way is chosen. Not restricting, as far as possible, the
class of spaces under consideration, a description of the absolute continuous mapping that
are indefinite Bochner integrals is given by means of the nonsmooth analysis. To this end,
the notion of a (set-valued) convex variation of a mapping from a segment into a LCS is
introduced. The use of properties of compact variation (i.1) and compact subdifferential
[10, 12] permitted us to prove the main results of the paper, which include representing
every (strongly) absolutely continuous and compact subdifferentiable a.e. mapping into
an arbitrary LCS as an indefinite Bochner integral (Theorems 3.1), proving that the
class of indefinite Bochner integrals coincides with the class of (strongly) absolutely
continuous and differentiable a.e. mappings in the case of Frechet spaces (Theorem 3.2),
and showing a presence of a compact variation at each indefinite Bochner integral in an
arbitrary complete LCS (Theorem 3.3). Note, in particular, that Theorem 3.2 generalizes
the above-mentioned result from the case of Banach spaces ([2], Theorems 3.7.11, 3.8.5,
3.8.6) to the case of Frechet spaces. Note also that in the case of an arbitrary (not Frechet)
LCS, the indefinite Bochner integral, being absolutely continuous, can nevertheless be
nowhere differentiable (see Example 2.2).
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Let us mention a certain similarity of the relevant conditions with the classical condi-
tions of the absolute continuity in measure and bounded variation of a charge in Radon-
Nikodym type theorems for Bochner integral ([5], [13]-[17]).

Let us also introduce, in the conclusion of this section, some auxiliary notions. Thro-
ughout the paper, for arbitrary sets A, B C F,

A-B={z—-y|xze€ A, ye B},
sup || 4|l = sup{||z||c | z € A} for every continuous seminorm || - || on E ,

coA denotes the convex hull of A.

Definition 0.1. Given a real vector space (VS) E and a subset A C E, denote AA =
A— A, w(A) = co(AA). In the case of a LCS E, denote by W(A) the closure of w(A)
and call it the oscillation of A.

The following property of the oscillations is directly verified.

Proposition 0.1. Let E be a real LCS ; A, B C E. Then
(i) (ANB #0) = (w(AU B) Cw(A) +w(B)) .
(i) sup [[w(A)||. = sup||AAl. for every continuous seminorm | - ||. on E.
1. COMPACT VARIATION MAPPINGS AND THEIR PROPERTIES

Definition 1.1. For a fixed segment I = [a;b] C R consider its various partitions
P ={I; = [xp—1; z]}} 1, a=x0 <1 < --- < xp =b, and set P(I) = {P}. Introduce
a partial order in P(I) by

(1.1) (P1 %X Py) :& (P, is refinement of Pp) .
Note that the order (1.1) is obviously inductive.

Definition 1.2. Let E be a real LCS, F : [ — E. Associate with every partition
P € P(I) the partial convex variation (or C-variation) of F,

CV(F,P) = iw([k) .
k=1

It is obvious that each set CV'(F, P) is closed and absolutely convex.

Proposition 1.1. The set of the all C-variations {CV (F,P) | P € P(I)} is inductively
ordered by the embedding with respect to Py = Ps.

Proof. Tt suffices to consider the case

Pr={L}ioy, Po=A{Tihewn (U0 I0Y In =1, U1

Then, in view of Proposition 0.1(i),

CV(F,P) =Y wF(Iy)+wF(I,| 1))
k#m

C Y wF(Ix) + wF(I},) + wF(I),) = CV(F,P,) . O
k#m

Definition 1.3. Let us introduce, using the notation of Definitions 1.1-1.2, the (total)
convez variation (or the (total) C-variation) of F on I by

(1.2) Cvi(F)=cV(F)= |J CV(FP).
PeP(I)
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In the case of bounded CV(F) we call F' the bounded C-variation mapping (F €
BV (I)), in the case of compact CV (F') we call F' the compact C-variation mapping or
simply compact variation mapping (F € CV(I)).

Note that in any case, CV(F') is a closed and absolutely convex set. Let us consider
some properties of the C-variation and, first of all, a relationship between the C-variation
and the usual variation of F' in the Banach case and in the finite-dimensional case.

Proposition 1.2. Let E be a real Banach space, F : I — E. Denote by
V(F)= sup Y |F(ax) = F(ar-)|
PeP() 1
the usual total variation of F'. Then
(1.3) sup [CV(F)[| < V(F) .
Proof. Fix e >0, P € P(I), and choose z},, x} € I;(k = 1,n) such that
€ _ 3

(L4) P~ FEDI > swp  |PE) = P = 5 = s [TF()| - 5

x/’ x// k

Summing (1.4) over k = 1,n, we obtain

n

V(F) 2> Vi (F) =Y |[F(z}) = Fa)| > > sup[[@F(L)| - 2%
k=1 k=1 k=1

k=1

n . n e
> sup || S TP | - Y 55 > sw ICV(E P — <,
k=1 k=1

whence V(F') > sup |CV (F, P)|| for every P € P(I). This immediately implies (1.3) in
view of (1.2). O

Corollary 1.1. If, with the preceding notation, V(F) < +oo, then F' € BV (I).
Proposition 1.3. Let F': I — R. Then
(1.5) supCV(F)=V(F) .
Proof. Fix P € P(I). Then Proposition 0.1(z) implies that
supwF (I) = sup |F(z')—F(") (k=1,n).

x/, x el

Hence, in view of symmetry of partial C-variations,

sup CV (F, P) =sup » WF(I) = » supWF(I})
k=1 k=1

> Z |F(zg) — F(zp-1)| = V(F, P) ,
k=1

whence

supCV(F) 2 supCV(F,P) > V(F,P) ,
and hence
(1.6) supCV(F) > sup V(F,P)=V(F).

peP(I)
Since, by virtue of (1.3),
(1) sup CV(F) =sup |CV(F)| < V(F),
we see that (1.5) follows from (1.6) and (1.7). O
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Corollary 1.2. Let F: I — R™. Then F € CV(I) if and only if V(F) < oo.

Remark 1.1. 1). Below, in Section 2, we’ll show that the case: F' € CV(I) but V(F') =
400 is possible for dimE = oo.

2). The inequality (1.3) can easily be generalized to an arbitrary continuous seminorm
Il in LCS E:

sup [CV(F)le < Ve(F) -

In particular, if {|| - ||; }iey is a defining system of seminorms in E and V;(F') < 400 (i €
Y), then F € BV(I).

Let us continue with a study of properties of the C-variation.
Theorem 1.1. (Additivity). Let E be a real LCS, F: 1 — E, I =1'\JI". Then

OVi(F) = OV (F) + CVin (F)
Proof. Let P' = {I}}j~,, P" = {Ix}}_,,,1 be partitions of I’ and I", respectively,
P =P'|JP". Then
CV(F,P)=> WFI)+ Y WF(I)
k=1 k=m+1
= CV(F,P') + CV(F,P") C CVy(F) + CVin(F) .

Next, for an arbitrary Py € P(I) put P, = Py V P (i.e., P5 is the mutual refinement

of P; and P). Then, applying Proposition 1.1 and (1.8) to P», we obtain
CV(F,P) CCV(F,P,) Cc CV(F)+ CViu(F)

whence the inclusion

(1.8)

CV}(F) C CV]/(F) + CV}//(F)
immediately follows. To check the inverse inclusion, return to (1.8),
CV(F,P")+CV(F,P")=CV(F,P) Cc CV{(F),
whence we obtain
CVy(F)4+ CViu(F)Cc CVi(F). O
Corollary 1.3. With the preceding notation,
(1)) FEBV(I)< FeBV(I')and F e BV(I") ;
(5) FeCV(I) e FeCV({I')and F e CV(I") .
To formulate the following property, we need to extend the notion of a K-limit, which

was introduced by the first author ([10]) for decreasing the net of closed convex sets (the
projective case), to the case of an increasing net (inductive case).

Definition 1.4. Let {B;}icr be a system of closed convex subsets of a real LCS E,
inductively ordered by inclusion. We say that

B=K - lim B,

teT
if for each zero neighborhood U C F there exists tyy € T such that
(19) (tttU)i(BtCBCBt-i‘U).

Remark 1.2. Tt obviously follows from (1.9) that
UBicBc|JB:+U)=B:+U

teT teT teT

UBtCBC UBt'

teT teT

for every U C E, whence
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In particular, B is convex set.

Theorem 1.2. Let E be a real LCS, F : I — E. If F has compact variation on I, then

CV(F)=K— lim CV(F,P).
PeP(I)

Proof. Tt follows from Definition 1.3 and ([18], I.1.1) that for each fixed neighborhood
U C FE of zero,

v(F)=|J cvEpr) = () { U CV(F,P)+U} c JevEp) +0).
pPecP UCE PeP pPeP

Thus, the sets {CV (F,P) + U | P € P(I)} forms an open covering of the compact set
CV(F). Choose a finite subcovering

{CV(F, Py) + U},

and put P; = P V...V P,. Then, by Proposition 1.1, CV(F, P;) C CV(F,P3), j = 1,n,
whence

CV(F,P))+UC CV(F,P;)+U. (j=Tn)

Hence,
n

CV(F,Pg) C CV(F) | J(CV(F,P))+U) C CV(F,P3) + U .
j=1
Replacing Py with an arbitrary refinement P = Pg, the last inclusion remains valid:
CV(F,P)C CV(F)C CV(F,P)+U ,
which corresponds to (1.9). O

Remark 1.3. As it is well known, even in the scalar case for discontinuous F', in general,
V(F,P) - V(F) (and hence CV(F,P) - CV(F)) as the step of the partition, A\(P),
tends to 0. Let us check now that CV(F,P) — CV(F)) as A(P) — 0 for a continuous
mapping F : [ — F.

Theorem 1.3. Let E be a real LCS, F : I — E be a continuous mapping. If F € CV(I)
then for every neighborhood U C FE of zero there exists dy > 0 such that for each
PeP(I),
(AMP) <dy) = (CV(F,P)CCV(F)CCV(F)+U).
We will write the last condition in the form
CV(F)= K- ;in%) CV(F,P) .
Proof. Fix U C E and choose W C E such that W 4+ W C U. Then, using Theorem 1.2,
choose Py = {I;;}3_, € P(I) such that
CV(F,Pw)CCV(F)CCV(F,Py)+W.

Next, using uniform continuity of F', choose § > 0 and W’ C FE such that
(1.10) (|o' — 2" < 8) = (F(z') — F(z") e W) .

Finally, choose a partition Ps = {I7}7_, with A\(P5) < § and set P =Py VP;.

Then, by Proposition 1.1,

N
CV(F,Py) C CV(F,P) C CV(F,F;) + Y wF(I{") |
k=1

where the intervals Ii(k) contain inside right or left ends of the interval I}, respectively,
k=1,N.
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Since, by virtue of (1.10), WF(I2¥)) ¢ W', we finally have
2N
——
CV(F,Py) C CV(F) C CV(F,Pyw)+W C [CV(F,Py) + W + -+ W +W
CCV(F,Ps)+(W+W)CCV(F,Ps)+U . O

At the end of this section, let us introduce the notion of a compact-Lipschitz (or
K -Lipschitz) mapping and explain its relation with that of a compact variation.

Definition 1.5. Let E be areal LCS, F' : I — E. We say that a mapping F' is compact-
Lipschitz on I (or F € Lipg (1)) if, for some compact absolutely convex set C C E, the
inclusion
F(.%'g) — F(.Z‘1) eC- (xg — l‘1)
holds for arbitrary x1, zo € I.
It is obvious that, in the case of a Banach space F, each compact-Lipschitz mapping

is also Lipschitz. It is also easy to see that each compact-Lipschitz mapping is absolutely
continuous. Let us check now that each K-Lipschitz mapping is also of compact variation.

Proposition 1.4. Let E be a real LCS, F : I — E. If F € Lipg(I) then F € CV(I).

Proof. Obviously, the inclusion F(z2) — F(z1) € C - (x2 — x1) implies the inclusion
WF ([z;x+h]) C C-h for each [x; 2+ h] C I. Whence the inclusion CV (F, P) C C-(b—a)
for each P € P(I) and, hence, the inclusion CV(F) C C - (b — a) easily follow. O

2. K-SUBDIFFERENTIABILITY. EXAMPLES OF K-SUBDIFFERENTIABLE AND NOWHERE
K-SUBDIFFERENTIABLE MAPPINGS

First, let us introduce the notion of a K-limit for a decreasing system of closed convex
sets, which has been already mentioned earlier in connection with Definition 1.4.

Definition 2.1. Let {B;}ier be a system of the closed convex subsets of a real LCS E,
inductively ordered oppositely to inclusion. We say that

B=K-lmB,,

teT
if B is closed and for each neighborhood U C E of zero there exists tyy € T such that
(2.1) t-ty)=(BCB,CB+U).

Remark 2.1. Tt obviously follows from (2.1) that

B C thC ﬂ(B+U)=§,
teT UCE

B:ﬂ&.

teT

whence, since ﬂteT B; is closed,

In particular, B is a closed convex set.

Let us pass to the notion of a K -subdifferential (or compact subdifferential). The main
properties of K-subdifferential, including various forms of the mean value theorem, were
investigated by the authors in [11, 12].

Definition 2.2. Let E beareal LCS, F: I — E, x € I,0 > 0. The set
F(z+h) — F(x)
h

is said to be a partial K -subdifferential of F at x, corresponding to §. A set Ox F(z) C E
is said to be a K-subdifferential of F at x, if

aKF(x,(S):E{ 0<|h|<5}
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(i) Ok F(z) = K — limg— Ok F(x,0) ;

(#i) OxF(z) is a compact set.
In an analogous way, the right and left K-subdifferentials, 0} F'(x) and 0y F(x), respec-
tively, can be defined.

Remark 2.2. Tt is shown in [12] that if F' is differentiable at = then F'is K-subdifferentiable
at z and O F(x) = {F'(x)}, but the inverse is not true.

Proposition 2.1. FEach K-Lipschitz mapping is everywhere K -subdifferentiable.
Proof. Obviously, the inclusion F(zg) — F'(z1) € C(xg — 1) implies the inclusion
OKF(x, (5) cC

for each x € I, 0 > 0, whence dx F'(z, ) is compact. Because convergence of a decreasing
sequence of compact sets to its intersection is necessarily topological, both conditions of
Definition 2.2 are fulfilled. O

Let us pass to examples. First, consider an example of differentiable (and, hence,
K-subdifferentiable) a.e. compact variation mapping, not having the usual (strong)
bounded variation.

Example 2.1. Let E be a real infinite-dimensional separable Hilbert space, {e,}22 ; be
an orthonormal basis in E. Define the mapping F : [0;1] — E by

FO)=0; Fi)=Xia % (eN); F) =32, %;
F' is linear on the segments {"T_l, nLH} (neN).

Thus, F is continuous and countably piecewise linear on [0;1]. For each partition

Pn:0<%< <n—+1<1we0btam
vir e = (X r () - P + roo - e () [ = 2%
NS S-S 5 e e

whence V(F) = + oo follows.
However, let us show now that F € CV(I). Using piecewise linearity of F and
additivity of C-variation (Theorem 1.1), we obtain

n

R LTS Sy R S

Let P = {I; } * , be an arbitrary partition of I. Choose n such that z,,—1 <

and set P
P=Pv{F=malta

Then, taking into account Proposition 1.1, (2.2) implies

n+1 < T

CV(F,P) C CV(F,P') C CVjy, , 4(F) +w([
(2.3) n+p

)
SR pew: 54,

and it remains to estimate the last term in the right-hand side of (2.3).
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Denote it by w(A). Since

n+p+q [e%s)
€L €L
na={=+ L Pt Sk }
Z L ) 0 ) Z L (p S NO) qc< N) P
k=n+p+1 k=n+p+1
we have
_ =1
(2.4) sup [W(A)|| = sup |AA] < Y 5 =Tn—0 as n—oo.
k=n+1

Thus, w(A) is contained in the closed ball B, (0). From here and (2.3) it follows that

CV(F,P) C i [~ 2]+ B,,(0) € Z -]+ B,
k=1

whence for each n € N,

) C i -]+ B,,0)

k=1
and, finally,

(2.5) F)cZ[ &k, e’“} .

(It is easy to check the exact equality in (2.5)). Since the set in the right-hand side
of (2.5) is compact (the Hilbert cube), CV (F) is compact, too. So, F € CV(I). Note
that, in view of countable piecewise linearity, F' is differentiable a.e.

Secondly, consider an example of a mapping that is nowhere differentiable K-Lipschitz
(and, hence, of compact variation) and everywhere K-subdifferentiable.

Example 2.2. Let E; be the space of the all real functions £ = £(6) on I = (0;1) with
the defining system of seminorms {|| - ||: }+es that corresponds to the topology of pointwise
convergence. Then Ey is a separable and complete LCS. Define a mapping y(-) : I — Ej
by
y(s)(@) =s for 0<s<O<1, y(s)() =0 for 0<O<s<1.
1) For each s € I and corresponding As > 0 small enough (such that both cases
<0< s+ Asand s — As < 0 < s are impossible) it follows that

M 1, for0<s<s+As<bO<1,

e

0, for0<f<s<s+As<1,

y(s — As) — y(s) 1, for0<s—As<s<O<1,
e v b

0, for0<f<s—As<s<1,
and, therefore, y possess the left and the right derivatives everywhere on I, ¢/, (s) = y2(-) ,
y' (s) = y2(+), where

yi(@)=1 for 0<s<O<1, yi(@) =0 for 0<O<s<1,

and
y20)=1 for 0<s<O<1, y2(0) =0 for 0<fh<s<l1.

It is obvious that y!(-) # y2(-) for each s € I and, therefore, the mapping y is nowhere
differentiable on I. However, in fact, y(s) is K-subdifferentiable at each s € I and

(2.6) Ory(s) = (s); v/ ()] = lwa(); y2()] -

(Here we consider that interval [y; y] as the one-point set {y}).
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Indeed, let Oxy(s) be a formal K-subdifferential (without the requirement of com-
pactness). Taking into account separability of F, the equalities

(Loy)i(s) =L(ys(s)) (VL€ E")
and ~
[(Loy)(s); (Loy)y(s)] =y (s); ¥(s)]) = L(Oky(s))
imply (2.6) (here £(A) = {{(x) | x € A} for an arbitrary A C E). Obviously, the vector
segment Oxy(s) is compact and, therefore, Oxy(s) = Ik y(s) exists everywhere on I.

2). Let us show that y € Lipy(I). First, we prove compactness of the set D :=
{yi() | i =1,2; s € I} in E;. Consider an arbitrary sequence {y3 (-)}32; of func-
tions from D. Denote by so some partial limit of the sequence {s;}7°, and choose a
subsequence {s, }2°; that converges to so from the right, for definiteness. Then

—1, for 6 € (s0; sk,) ,
L, (6) — yl, (6) =
0, for 0 ¢ (so; Sk,) -

This means that

192, 0) = ya, Olle = I(ys,, = ya,) ()] =0
as £ — o0, i.e., the sequence {yike (-)}¢2, converges in the space Ey to the function y} (-).
Analogously, for the case sx, — so — 0, yiw (-) converges to y2 () € D.

Thus, an arbitrary sequence of functions from D has a partial limit contained in D.
Therefore D is sequentially compact and moreover compact. Hence, the set U :=To D is
convex compact in E, because E is a separable and complete space. Note that for each
sel,

Ixy(s) = [y () () U,
whence Ogy(I) C U. Now, using the mean value theorem ([12]) for K-subdifferentials
on an arbitrary segment [a; §] C (0;1), we obtain

y(B) —yla) e U-(B—0a),
whence y € Lipg(I).

Let us give, for completeness, a sketch of the proof of the “K-mean value theorem” [12]
that was used above in Example 2.2.

Proposition 2.2. Let E be a real LCS, a mapping F : [a;b] — E be continuous on [a; b]
and K -subdifferentiable on (a;b). Then
F(b) — F(a)
b—a
Proof. We use the following result for scalar-valued functions (see [11], Theorem 9).

If a function f : [a;b] — R is continuous on [a;b] and K-subdifferentiable on (a;b),
then

(2.7) €t Ok F((a;D)) .

b) —
(2.9 IO < qup g ((a:0))
—a
Assume that inclusion (2.7) is not true. Then, in view of a known corollary from

Hahn-Banach theorem ([21], Corollary 2.1.4), there is a functional £ € E* such that
(F (b) — F(a)
o 22—\
b—a
Denoting by f = £ o F, the last inequality takes the form

w > sup dk f((a; b)) ,

) > sup ¥ (co Ox F((a;b))) .
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which contradicts (2.8). O

Next, in the monographs [2, 19], examples of Lipschitz mappings acting from an
interval into Banach spaces, which are nowhere differentiable, are considered. Let us
show now that the corresponding mappings are, in fact, nowhere K-subdifferentiable.

Example 2.3. Let £4(]) be the space of the all Lebesgue integrable real-valued functions
x =¢(t) on I = [0;1] with the norm ||z|| = fol |£(t)| dt. Define a mapping y(-) : I — £1(I)
by
y(s)(t)=1 for 0<t<s, y(s)(t) =0 for s<t<1.
Suppose that y(-) is K-subdifferentiable at some point sg € I. Then, for some sequence
hi "\ 0, the corresponding sequence

i = y(s0 + hi) — y(s0)

= keN
k n ( )
converges in £1([). Hence,
(2.9) Ve>03ko e NVE 2 ko ||k — Uk ll <€ .
Since .
- <t <
st ) —y(s) ) _ J R TESTS T
h 0, otherwise |,
we obtain
— 0 w(so +hi) —y(so)  y(so+ he,) — y(s0)
”yk - yko” - -
hy Nkeo
_ /1 ‘(y(so + i) —y(s0)  y(so+ hi,) — y($°>)(t)‘dt
0 hi hko
sothi g 1 sothig gt 1 1 By, — R
R L [ gy (L Ly i
so hr  hg, s0 Ik h  hg, Iy
:2—22—>2 as k— oo,
ko

which contradicts (2.9) for € < 2. So, y(+) is nowhere K-subdifferentiable. At the same
time, V(y) < 400 because y(-) is Lipschitz.

Example 2.4. Let E(I) be the space of the all measurable bounded real-valued functions
z =¢&(t) on I = [%;2] with the norm €| = sup,¢; |£(t)]. Define a mapping y(-) : I —
E(I) by
s 2 s—1 1
y(s)(t):Z for 5<t<§, y(s)(t)zt_1 for §<t<3.
Repeating the arguments from the preceding example, choose a sequence {7 }52; in
E(I) satisfying (2.9). Since, in this case,

1 s—
y(s+h) — y(s) it E e s fors<t<s+h,
T W=

—  fort<s,

we obtain

19k — Uno |l = sup — 400 as k— o0,

s—t 1 1
e e vil
which contradicts (2.9). So, like in the preceding example, y(-) is nowhere K-subdiffe-
rentiable.
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Note, in the conclusion of this section, that a compact variation mapping also can
be nowhere K-subdifferentiable. The corresponding example will be considered in the
following section.

3. DESCRIPTION OF THE INDEFINITE BOCHNER INTEGRAL IN TERMS OF COMPACT
VARIATION AND COMPACT SUBDIFFERENTIABILITY

The main results obtained in this section are representation of each (strongly) ab-
solutely continuous and K-subdifferentiable a.e. mapping F' : I = [a;b] — F, where F is
an arbitrary real LCS, as an indefinite Bochner integral,

Fla) = F@ +(8) [ f0)ar (<o <)

(Theorem 3.1) and that the class of the all indefinite Bochner integrals in Frechet spaces
coincides with the class of all mappings absolutely continuous and differentiable a.e. on
I (Theorem 3.2). First, we need several auxiliary statements.

Lemma 3.1. Let E be a real LCS, F : I — E be K-subdifferentiable at a point x € I.
If a sequence [au,; By] contracts to x, then Ox F(x) contains all possible partial limits of
the sequence

F(ﬂn) _ F(an)
Bn — an

Moreover, in the case of where E is a Frechet space, such partial limits do exist.

(3.1) (neN).

Proof. The identity

F(Bp) — Flow)  F(Bn) —F(z) Bn—u _‘_F(an)fF(m)‘ an —
Bn_an B ﬂn_x ﬁn_an On — T an_ﬁn

implies

ﬂ’n — Qp ﬂ’n - ’ Qp — T

for |5, — x| <4, oy, — x| < §. Hence, each possible partial limit of the sequence (3.1) is
contained in each partial K-subdifferential 9k F(x,0 > 0) and therefore is contained in
O F(x).

Next, let E be a Frechet space. Since, for some sequence of ¢,-neighborhoods U, (0)
of zero in E, &, — 0,

F(Bn) — Flan)
ﬂ’ﬂ — Qn

IWM—FWHEw{N&%JWﬂFW“‘“®}C%F@&

- aKF(xyﬂn - an) C aKF(‘T) + U, (0) ,

we have

(Fld=Flow) L i ) (Yoxrie) £ o

Let us choose a sequence of the points x, from the intersections above. Since 9k F ()
is sequentially compact set, {x,} contains a convergent subsequence xz,, — xg, To €
Ok F(z). Then

B’ﬂi — Qn;
Lemma 3.2. Let E be a real LCS, F : I — FE be absolutely continuous and K-
subdifferentiable a.e. on I. Then, for all £ € E* and a selector Ok F of Ok F,

(3.2) U(F(z)) =0k F(z)) for ae xzel.

—x9, too. U
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Proof. By the properties of the K-subdifferential ([12]), dxl(F(z)) = ¢(0x F(x)). But
in view of absolute continuity, the real-valued function ¢(F(x)) is differentiable a.e. on
I. Hence, ¢(0k F(x)) is one-point a.e. on I and

U(F(z)) =00kF(x)) ae on T,
whence (3.2) follows. O

Lemma 3.3. Let E be a real Banach space, F : I = [a;b] — E be continuous on I and
K -subdifferentiable a.e. on I. Then each selector Ok F' is almost separable-valued.

Proof. Similarly to [2], note that F is continuous and hence F(I) is contained in a closed
separable subspace Fy of E. Since limits of the elements from FEj are contained in FEp,
and so almost all values of Ok F' will lie in Ey. O

Lemma 3.4. ([20], Ch. III, § 6). Let (S,u) be a finite measure space, {fn}5>, be a
sequence of the real-valued p-integrable functions on S such that f, > 0 (mod p) and
fs fadp < M < 0o, n € N. Then the function h(t) = lims=ss frn(t) is also p-integrable
on S.

Let us now pass to the main theorems. Recall that Bochner integrability in LCS
implies the same for all the factor spaces defined by kernels of the defining seminorms
and then completed in factor norms.

Theorem 3.1. Let E be a real LCS, F : I = [a;b] — E be a mapping (strongly) absolutely

continuous and K -subdifferentiable a.e. on I. Then an arbitrary selector Ox F of Ox F
is Bochner integrable over I and

(3.3) F(z) = F(a) + (B) / ’ IxFt)dt (a<z<b).

Proof. (7). Choose an arbitrary selector OkF:1—E (a.e.) and ¢ € E*. Taking into
account absolute continuity of ¢(F") and equality (3.2), we obtain

U(F(z) — F(a)) = ((F(x)) — (F(a)) = /z[f(F(t))]'dt = / (OxF(t)dt (a<z<b)

whence gKF is Pettis integrable over I and
(3.4) F(z) = F(a) + (P) / B F(t) dt .

(77). Let us now show that an arbitrary selector Ok F in (3.4) is Bochner integrable.
Let {|| - ||;}jes be a defining system of seminorms in E, E'j be completions of the factor
spaces E; = E/ker|| - ||; in the factor norms || - |[;, ¢; : £ — E; be the canonical
embeddings, F; = pjo F': [ — Ej.

First, applying ¢; to the both sides of (3.4), we obtain

Fj(z) — Fj(a) = (P) /m 5KFj(t) dt (jelJ).

It follows from here and Lemma 3.3 that each selector 5KFJ- = @j(gKF) is almost
separable-valued and, hence ([2], Th. 3.5.2), strongly measurable.
Next, introduce the following function sequence on I:
2n b—a b—a
W) = 7 [Fla+k2) = Fla+ =120
fnlt) bfa[ R at(k-1)=7

for te[a (kfl)b;—na;a+kb2_na], k=1,2", neN.

(3.5)
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In view of absolute continuity of F' it is easy to see that for alln e N, j € J,

b
(3.6) [ 150l dt < V() < oo

Further, for an arbitrary point ¢ € I of K-subdifferentiability of F' (and, hence of
Fj; Ok F;(t) = ¢;(0xF(t))) there exists a sequence of the segments of type (3.5) that
contracts to ¢. Then, by Lemma 3.1, the set of partial limits of the sequence {f,,(t)}22,
is nonempty and is contained in i F(t). Denote by

() = T [|fa(®l; (G €J)

and choose f} (t) for each i € N such that

152,015 < 6560+ 7

Choosing, if necessary, without loss of generality, a subsequence from {f] (t)}, we
obtain f] (t) — Ok F(t) € O F(t). It follows that

|0 F(@)]; < lim [[fa(O)]; (e onT)

n—

for all j € J, whence Vj € J we obtain
(3.7) 10k F; (DI < lim [IFA(0]; (ae. onT) .

Since 5KFJ- is strongly measurable, from (3.6), (3.7), Lemma 3.4, and Fatou’s theorem
it follows that

b b
[ 18k < i [ 1800t < V() < 400,

whence Bochner integrability of 5KFj over I immediately follows ([2], Th. 3.7.4). So,
the equality (3.4) implies

(3.8) Fj(z) = F;(a) + (B) / Bkt dt .

Since Ej is a Banach space, in view of (3.8) and property of differentiability a.e. of
the Bochner integral, we have

d
Ok Fj(t) = gFj(t) a.e.on I,

ie., Ok Fj(t) = ¢;(0x F(t)) is one-point a.e. on I. Therefore all selectors gKFj (t) are
coincide a.e. on I and an arbitrary selector Ok Fj(t) = ¢;(0x F(t)) is Bochner integrable

on I. This implies Bochner integrability on I of an arbitrary selector Ox F'(t) of K-
subdifferential Ok F(t). So, the equality (3.4) takes form of (3.3). O

Lemma 3.5. Let E be a real Frechet space, f : I = [a;b] — E be Bochner integrable.
Then the mapping F(x) = (B) [ f(t)dt is a.e. differentiable on I; moreover, F'(z) =
f(z) a.e. on 1.

Proof. Let {|| - ||;}jen be a countable system of defining seminorms in E. Since, in the
notation from the preceding proof, E; are Banach spaces, for all j € N we have

1
lim | (B
hir%) h( )/1
where e; has measure zero. Then for all z € [a;b]\ ;¢ €;, that is a.e. on [a;b], the last

equality holds for all j € N simultaneously. This precisely means that F'(z) = f(z) a.e.
on [a;b]. O

x+h
Ftydi = f(a)| =0 Ve e farble;
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The next result of this section easily follows from Theorem 3.1, Remark 2.2, (strong)
absolute continuity and differentiability a.e. of the indefinite Bochner integral for the
case of real Frechet spaces (Lemma 3.5).

Theorem 3.2. Let E be a real Frechet space, F : I = [a;b] — E. Then the following
assertions are equivalent:

(7) F is an indefinite Bochner integral, i.e.,
F<9«“)=F<a>+(3)/ fydt (a<z<b);

(i) F 1is (strongly) absolutely continuous and differentiable a.e. on I ;
(7i1) F is absolutely continuous and K-subdifferentiable a.e. on I .

Remark 3.1. Note that, as it immediately follows from Example 2.2, the result of Theo-
rem 3.2 is not valid in general if E is not a Frechet space and therefore condition of K-
subdifferentiability a.e. in Theorem 3.1 cannot be replaced with that of differentiability
a.e. on I. This means that the K-subdifferential describes the differential properties of
the Bochner integral of LCS-valued mappings better then the usual derivative.

To prove another main result, we need preliminary some equivalent form of Defini-
tion 1.3.

Definition 3.1. Let FE be a real LCS, F : [ — E. For every P € P(I) let us introduce
a partial C°-variation,

C°V(F,P) = Xn:AF(Ik) .
k=1

The set

cv(F)= |J cV(FP)
PeP(I)
is called the (total) C°-variation of F on I. If C°V(F) is a compact set, we say that F'
is compact C°-variation mapping (F € C°V(I)).

It is obvious that COV(F) c CV (F), whence (F € CV(I)) = (F € C°V(I)). Let us
establish the converse implication.

Proposition 3.1. Let E be a real separable LCS, F : I — E. Then
(3.9) CV(F)=to (C'V(F)) .

If, in addition, E is quasicomplete, then the conditions F € CV (I) and F € C°V(I) are
equivalent.

Proof. For all P € P(I) and ¢ € E*, the identities

sup {(CV (F, P)) = supE(ZEF(Ik)) =sup Y U@F (1)) = Y sup ((@F (1))
k=1 k=1 k=1

= sup (;E(m))) = supé(;AF(Ik)) = sup /(COV (F, P))

hold true. Hence, passing to the closures of unions by P, we obtain
sup £(CV (F)) = sup/(C°V(F)) (V€ E*),
and so
sup /(CV(F)) = supl(co C°V(F)) (V€ E*).
Using functional separability of E ([21], 2.1.4), this implies (3.9).
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Finally, in the case of quasicomplete E, compactness of COV (F) implies compactness
for its closed convex hull ([18], 11.4.3) and (F € C°V (1)) = (F € CV(I)) by virtue of
(3.9). O

Theorem 3.3. Let E be a real complete LCS, f : I = [a;b] — E be Bochner integrable
over I. Then, for an arbitrary C' € E, the mapping

(3.10) F(z) = C + (B) / F(t) dt
has compact variation on I.

Proof. First, suppose that E is a Banach space. Since, for each partition P € P([),

COV(F,P) = zn:{(B) /j F(t)dt ‘ ok, ok e Ik}

k=1

{@n/”[kkﬁumdtﬁwﬁc&},

k=1

it follows from Definition 3.1 that
(3.11) Cv(E) (B)/ fydt | AeBD}
A

where B(I) is the Borel o-algebra on I.

Let us now check that COV(F) is totally bounded in E.

Given € > 0, choose, by virtue of the definition of Bochner integrability ([21], X.3), a
simple mapping

f(t) = ch - xT, (t) (c;c ek, I= U Ty, T, are disjoint)
k=1 k=1
such that
€
2(b—a)

[0~ folar <
Hence, for each A € B(I),

(3.12) H(B)/Af(t)dt—(B)/Afe(t)dtH </A||f(t)—fs(t)\dt< ek
In addition,
n n mes(T, (A
(B) /A fo(t)dt = ;Ck - mes(Ty mA) = mes(4) - ;ck . ﬁ

€ mes(]) - abs.co{cy}pq =1 K .

The set K is compact in F, not depending on the choice of A. Let us choose a finite
e/2-net N = {x1,...,2,,} for K. Then, in view of (3.12), N is e-net for the set in the
right-hand side of (3.11) and, therefore, N is an e-net for COV(F). This implies, since
COV(F) is closed, compactness of this set and thus, by Proposition 3.1, compactness of
CV(F).

Secondly, let E be a real complete LCS with a defining system of seminorms {||-||;};e.-
In the notation from the preceding, we see that separation of E implies

(3.13) (@) (0s(w) = {y} foreach yeE.
jeJ
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Applying ¢;(j € J) to (3.10) we obtain
B@) = B@+e,(8) [ 10at) = B+ ) [ Fwa.

where ]?J(t) = ¢;(f(t)). Hence, according to the first part of the proof, the sets CV(ﬁj)
are compact in Ej. But F is a projective limit of the Banach spaces Ej [18] and, therefore,
can be closely and continuously embedded into the product Hje]Ej ([18], I1.5.3). Hence,
CV (F) can be injectively (in view of (3.13)) continuously and closely embedded into the
product

[[cvE) .

But the last set is compact by Tychonoff theorem ([22], 1.9.5), whence compactness of
CV(F) follows. O

From the definition of Radon-Nikodym property (see Introduction) and Theorem 3.3,
we immediately get the following.

Corollary 3.1. Let E be a real Radon-Nikodym space [7]. Then each absolutely contin-
uwous mapping F' : I — E has a compact variation on I. This is true, in particular, for
all reflexive Banach spaces F.

In the conclusion, let us give an example of a nowhere K-subdifferentiable mapping
having compact variation. First, recall the definition of a strongly Pettis integrable
mapping [23].

Definition 3.2. Let E be a real LCS, f: I = [a;b] — E, B(I) be the Borel o-algebra
over I. We say that f is strongly Pettis integrable over I if f is Pettis integrable over I
and the set

myB(0) = {(P) [ fa)do | B eB(D)}
B
is relatively compact in E.
The following proposition can be proved quite similarly to Theorem 3.3.

Theorem 3.4. Let E be a real complete LCS, f : I = [a;b] — E be strongly Pettis
integrable over I. Then for an arbitrary C € E, the mapping

(3.14) F(z)=C+ (P)/ fe)dt
has compact variation on I.

Example 3.1. At first note that, according to ([23], Theorem 7), every mapping into
a Banach space, which is strongly measurable and Pettis integrable over I, is strongly
Pettis integrable and, therefore, has compact variation.

Secondly (see [24], remark to Theorem 1), for an arbitrary infinite-dimensional Banach
space E, there exists a strongly measurable and Pettis integrable mapping f : [ — F
such that

. 1 t+h

lim HE(P)/t (@) dr” —oo (Vtel)
This immediately implies that the corresponding mapping (3.14) is nowhere K-subdif-
ferentiable on I.
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