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Preface

In recent years, technological progress created a great need for complex mathe-
matical models. Many practical problems can be formulated using optimization
theory and they hope to obtain an optimal solution. In most cases, such optimal
solution can not be found.

So, non-convex optimization problems (arising, e.g., in variational calculus,
optimal control, nonlinear evolutions equations) may not possess a classical min-
imizer because the minimizing sequences have typically rapid oscillations. This
behavior requires a relaxation of notion of solution for such problems; often we
can obtain a such relaxation by means of Young measures.

The Young measures generalize measurable functions. Thus, a Young mea-
sure is herself a measurable application that, to every point ¢ of €2, associates a
probability 7; on a topological space X; for all Borel set A € X, t;(A) may be
interpreted as the probability that the value in ¢ of the “function” t, belongs to A.
In the particular case, a measurable application u : 2 — X is a Young measure,
where, for all 7 € Q, t; = ;) (8, () indicates the mass of Dirac in u(t)).

Young measures’ theory has a long history; it begins with the work of L. C.
Young which, in 1937, introduces the so-called “generalized curves” in order to
provide extended solutions for some non-convex problems in variational calculus.
A milestone in this history is the appearance of the monograph of J. Warga, “Op-
timal Control of Differential and Functional Equations” (Academic Press, 1972);
here is systematically developed a theory of relaxed control in compact metric
spaces. The extension of theory on locally compact metric spaces was made by
H. Berliocchi and J. M. Lasry in 1973.

The study of Young measures was extended to Polish and Suslin spaces by the
works of E. J. Balder (since 1984) and M. Valadier (1990).

Lately, Young measures were the object of an intense research due to their ap-
plications in obtaining relaxed solutions; here are some of the areas in which these
relaxed solutions find applications: non-convex variational problems and dif-
ferential inclusions, non-linear homogenization problems, micro-magnetic phe-
nomena in ferro-magnetic materials, Nash equilibrium in games theory, Gamma-
convergence, different phenomena in continuum mechanics (as elasticity, micro-
structures’ theory), optimal design and shape optimization problems.
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On this subject, recent monographs appeared:

(i) Roubicek, T.—Relaxation in optimization theory and variational calculus,
Walter de Gruyter, Berlin. New York, 1997.

(ii) Pedregal, P.—Parametrized Measures and Variational Principles, Birk-
hiuser Verlag, Basel. Boston. Berlin, 1997.

(iii) Castaing, Ch., Raynaud de Fitte, P. and Valadier, M.—Young measures on
topological spaces. With applications in control theory and probability the-
ory, Kluwer Academic Publ. Dordrecht. Boston. London, 2004.

The focus of the first two books is mainly on the applications; therefore, Young
measures are used as generalized solutions to non-convex problems of variational
calculus, optimization theory, or game theory.

The last monograph considers theoretical aspects of the theory of Young mea-
sures as well as the applications in control theory and probability theory. Many of
the results presented here make reference to a wide bibliography; thus, the work
is difficult to use for beginners.

The literature on the applications of Young measures in various areas (lower
semicontinuity, optimal relaxed control, Gamma-convergence and homogeniza-
tion, differential games, elasticity, hysteresis, etc.) is extremely rich and the exist-
ing monographs main focus on applications rather than on theoretical aspects. We
found difficult for a young researcher who wants to clarify the theoretical aspects,
to go through the extensive bibliography which is usually referred. Thus, our
goal was to write a book where to be gathered all the theoretical aspects related
to defining of Young measures (measurability, disintegration, stable convergence,
compactness), book which to be a useful tool for those interested in theoretical
foundations of the theory: the postgraduate students, the students in the doctoral
study, but also to all those interested in measure theory and relaxed control.

The developing of Young measures’ theory involves some compactness results
for measures on abstract spaces and topological spaces. Hence, to achieve our
goal, we considered useful to provide a complete set of classical and recent com-
pactness results in measure and function spaces.

The book is organized in three chapters (Weak compactness in measure spaces,
Bounded measures on topological spaces, Young measures). For a good compre-
hension of the subject, we developed in the first two chapters the results used in
the third (biting lemma in the abstract measure theory and Prohorov’s theorem in
the measure theory on topological spaces).

The first chapter covers background material on measure theory in abstract
frame. Therefore, we present some results of duality and weakly compactness
in ca(A) and L'(1). However, here we prove some extensions of Dunford—Pettis
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theorem like biting lemma of Brooks—Chacon or subsequence splitting lemma of
H. P. Rosenthal.

In Chapter two, we treat the measure theory on topological spaces. The frame-
work is offered by Suslin spaces; on the one hand, these spaces are Radon and on
the other hand, they cover the particular case of a separable Banach space provided
with his weak topology. We introduce the narrow topology and then we prove the
Prohorov’s compactness theorem. In the particular case of Polish spaces, the nar-
row topology is metrizable; we present the compatible metrics of Dudley and of
Lévy—Prohorov. As an application of Prohorov’s theorem, we prove in the last
paragraph the existence of Wiener’s measure on C [0, 1].

With some exceptions, in Chapters 1 and 2 are presented classical compactness
results for measures on abstract spaces, or on topological spaces. The originality
consists in the selection and ordering of these results and the accompanying re-
marks and examples. However, we note some approaches and new results, such
as: the modulus of A-continuity (1.79) and theorems 1.80 and 1.81, a-convergence
of nets in L! and the extension of Dunford—Pettis theorem (1.93), a new proof for
Rosenthal’s Subsequence Splitting Lemma using Biting Lemma, the modulus of
narrow compactness (2.65), a-convergence of nets in ca(8B(7)), theorem 2.69
and obtaining, as corollary of this theorem, a new proof of Prohorov’s compact-
ness theorem. Finally, in the last section of 2 we give a simple and self-contained
presentation of Wiener measure (2.6).

Compactness results from the first two chapters are used to study Young mea-
sures in Chapter three. We prove the disintegration theorem for product measures
and we use it to present Young measures as parametrized measures; the frame
is that of a regular Suslin space. We remark that the space of Young measures
contains the space of measurable mappings as dense subspace and that the narrow
topology is an extension of the topology of convergence in measure. Prohorov’s
theorem in the case of Young measures highlights the role played by tightness in
compactness results. We present a vector version for biting lemma and an ex-
tension of this result to some special non-bounded sets of measurable mappings:
finite-tight sets. In the seventh paragraph, we will study the two types of products
for the Young measures and will give the fiber product lemma.

In the last three sections of the book are presented some applications; thus,
Prokhorov’s theorem for Young measures was used in the ninth paragraph in the
study of strong compactness in L? (i, E'). We obtain, as corollaries, the theorems
of Visintin—Balder, Rossi—Savaré, Lions—Aubin and Gutman; in the scalar case,
the compactness criterion of Riesz—Fréchet—Kolmogorov is obtained.

In the tenth paragraph, we consider some applications of quasiconvexity to the
study of gradient Young measures and to the lower semicontinuity. Are studied
the Young measures generated by sequences and particularly the gradient Young
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measures. We pay special attention to quasiconvexity and its various equivalent
definitions. The quasiconvexity is essentially used in the Kinderlehrer—Pedregal’s
characterization of gradient Young measures, but also in the study of lower semi-
continuity of energy functional that appears in variational calculus. Finally, in
paragraph eleven, we present some results of existence of solutions in relaxed
variational calculus.

There are also, in this chapter, some new concepts and results among which:
new proofs for theorems 3.30, 3.32 and 3.33, the density result 3.49 and the proof
of theorem 3.50, theorems 3.51, 3.66, 3.67 and propositions 3.54 and 3.56, in-
troduction of finite-tight sets (3.75) and use them to obtain extensions of bit-
ing lemma (3.84) and Saadoune—Valadier’s theorem (3.85), Jordan finite-tight
sets (3.91) and their utility in obtain of a compactness result in Sobolev spaces
(3.102) and an alternative to Rellich—Kondrachov theorem (3.105).

All results are accompanied by full demonstrations; for many of these results,
are given different proofs from those referred in the literature.

The bibliography gives the main references relevant to the content of the book;
it is no exhaustive.

Understanding the text requires basic knowledge of general topology, func-
tional analysis and Lebesgue integration that may be found in any textbook on the
subject. In rest, all the statements are fully justified and proved.

To conclude, this text is intended as a postgraduate textbook as well as a refer-
ence for more experienced researchers.

The book was written over several years of collaboration between authors, with
the occasion of stages that the first author has made, as a visiting professor, at the
University of Brest.

An important role in setting the ideas and in the organization of book’s ma-
terial was played by discussions with various mathematicians met under these
occasions.

First, we mention the authors of monograph “Young measures on topological
spaces”, C. Castaing, M. Valadier and P. Raynaud de Fitte, that supported and
inspired us in writing the last chapter. Also, we have had useful discussions with
E. Balder and T. Roubicek at the international conference “Mesures de Young et
Contréle Stochastique” (Brest, 2002); in this way, we thank them all.

lagi/Brest, Liviu C. Florescu,
December 2011 Christiane Godet-Thobie
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Chapter 1

Weak Compactness in Measure Spaces

We will present in this first chapter the main properties of the measure spaces and
of the space of integrable functions. We recall the classic results of weak compact-
ness (like Vitali-Hahn—Saks, Radon—Nikodym and Dunford-Pettis theorems) but
we will also mention more recent results such as Brooks—Chacon biting lemma or
Rosenthal’s lemma.

1.1 Measure Spaces

In this introductory section, we recall the definitions and classic properties of the
additive and o-additive measures. We finish this section by the Saks’ theorem,
the Vitali-Hahn—Saks and Nikodym theorems that we will use in the following
sections for a study of weak compactness on ca(#4).

For beginning, we will specify the definitions and the notations to be employed
henceforward. We consider as known the theory of integration relating to a posi-
tive, o-additive and o-finite measure.

We designate by X an arbitrary set and by #4 a o—algebra of subsets of X; an
A-partition of A € A is a partition of A with the elements in 4.

According to the usual notations, if u is a positive, o-additive and o-finite
measure, we shall denote by £! (1) = £1(X, 4, 1) the set of all real mappings f
defined on X with the property that f is /A-measurable and p-integrable and by
L' () = LY(X,#, ) the quotient space £'(1)/~, where = is equality u —
almost everywhere.

In the following, we recall the definition of the signed measures.

Definition 1.1. A set function A : 4 — R = [—o0, +-00] is a finitely additive
measure, or shortly an additive measure, if

@ A@) =0,
(i) A(AUB) = A(A) + A(B), forevery A,B e A withAN B =0,
(ili) A assumes at most one of the values + oo and — oo.

An additive measure A on A is a ¢-additive measure or a countably additive
measure if, for every sequence of pairwise disjoint sets (A,)uen S oA (ie.
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An N Ay = 0, for every n # m),

o) +o0o
A (L_)OA,,) - Z;)A(An).

A o-additive measure A is finite or real valued if its range is contained in R.
A is o-finite if, for every A € A, there exists a sequence (Ay)yen such that
A =, ey An and A(A4,) € R, for every n € N.

We will designate by
ba(A)—the set of all real valued bounded additive measures on A,
ca(A)—the set of all real valued o -additive measures on A.
ba(A) and ca(+A) are vector spaces under the usual addition and scalar multipli-
cation operations.
ca™t (A) (ba™ (4))—the subsets of all positive measures of ca(A) (ba(A)).

The following properties are easy to demonstrate.

Proposition 1.2. Ler A : 4 — R be an additive measure and let A, B € A with
B C A

(i) If|A(A)| < +o0, then |A(B)| < +oo.
(ii) If|A(B)| < +oo, then A(A\ B) = A(A) — A(B).

Proof. A= BU(A\ B)andso A(A) = A(B) + A(A\ B).

(1) If A(B) = 400(—00), then A(A) = +o00(—00), what contradicts hypothe-
sis. Therefore, A(B) is finite.

(i) If [A(B)| < +o00, then A(A) — A(B) = A(A\ B). O

Proposition 1.3. Let A be a o-additive measure and let (A, )peNn C .

(i) If (An)n is an increasing sequence, then A(U52Ay) = limy—sc0 A(An).

(ii) If (An)n is a decreasing sequence and |[A(Ao)| < +o00, then A(N32,Ap) =
limy, 00 A(Ap).

Proof. (i) Let A = |, ey An € . Firstly, we suppose that there is ng € N
such that [A(A,,)| = 4o00. According to (i) of Proposition 1.2, [A(4)| = +o00 =
|A(Ay)]|, for every n > ng; since A assumes at most one of the values +o0o and
—00, A(A) = lim, A(Ap).

If, for every n € N, |A(A4,)| < +oo, then we define the pairwise disjoint
sequence (By), C o4 letting: Bg = Ao, By = Ap \ An—1, Vn > 1;then 4 =
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U;’l":oB,r,l and, using (ii) of Proposition 1.2, we obtain A(4) = Y ;2 A(Bn) =
limg, ) "y —o A(Bg) = lim, A(A4,).

(i) If (An)nen is decreasing and |A(Ag)| < +o0, then the sequence (By)x,
where B, = Ag \ Ay, is increasing and the result follows from the first part of the
proof. i

Definition 1.4. Let A : 4 — R be a o-additive measure and let A €

A is called A-positive if, for every B € A, A(AN B) > 0.

A is called A-negative if, for every B € A, A(A N B) < 0.

A is called A-null if it is A-positive and A-negative. A is A-null set if and only
if, for every measurable set B € A4, A(B) = 0.

For the following two results, see Theorem A, p. 121 in [93].

Proposition 1.5. Let A : A — (—o0, +o] be a o-additive measure and let
A € A with A(A) < 0. There exists a A-negative set B C A such that A(B) < 0.

Proof. If A is A-negative, then B = A.

Otherwise, there exists C € # such that A(C N A) > 0. Let n; be the smallest
positive integer for which there exists 41 € A, A] € A with A(4;) > %

If A\ A; is A-negative, then B = A\ Aq; since A(4) <0, A(A) € R and
then, by Theorem 1.2, A(4;) € R and A(B) = A(A) — A(41) < A(A) < 0.

If A\ A is not A-negative, let n, be the smallest positive integer for which
there exists Ay € A, Ay C A\ Ay with A(4,) > %; obviously, ny > ny.

If the above construct does not produce a solution of problem after a finite
number of steps, then we obtain a sequence of pairwise disjoint sets (Ag)x>1 S
A, A CT A\ U{:llAi, with A(Ag) > i, forevery k > 1 and ny 1 +o0.

Let B = A\ Ug=; Ax; then A(B) = A(A) — Y 72, A(Ag) < 0.

For every C € A,C C B and for every k € N*, C C A\ Uf.‘;llA,- SO
that A(C) < nkl_l (ny is the smallest positive integer for which there is Ay C

A\Uf.‘:_IIAi with A(Ag) > %). Then A(C) < 0 and therefore B is A-negative. O

Theorem 1.6 (Hahn decomposition theorem). Let A : A — R be a o-additive
measure; there exists a A-positive set H € 4 suchthat H° = X\ H is A-negative.

For any other pair {Hy, H{} C A with Hy A-positive and H{ A-negative,
HAH; is a A-null set.

Proof. First, let us suppose that A(A) C (—o0, +00].

Leta = inf{A(A) : A € A, A = A-negative }, let (4,), be a sequence of
A-negative sets such that A(4,) — a and let H = X \ Uy~ Apn; then H® =
Unz1 4n-
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If we define (By),en~ letting By = A; and, foreveryn > 2, B, = A, \
UP—1 A;, then, forevery C € A, A(CNH) = A(CNUsZ; Br)=Y pey A(CN
B,) < 0. Therefore H€ is A-negative.

Moreover, for every n € N*,
AHS) = A(An) + A(H\ Ap) < A(An)

sothat A(H€) = a.

If we suppose that H is not A-positive, then there exists C € A,C C H
such that A(C) < 0. The previous proposition assures us on the existence of a
A-negative set B € C with A(B) < 0. Then H¢ U B is A-negative and

AMHCUB)=AHS)+A(B)=a+ A(B) <a

and this contradicts the definition of a.

In the case where A(A) C [—00, +00), —A : A — (—00, +00] is a o-additive
measure. Let H be a (—A)-positive set and H€ be a (—A)-negative set; then H¢
is A-positive set and H is A-negative set.

Let now Hy A-positive and H{ A-negative an other pair. For every B € -4 with
B C H\Hy = HNH{,A(B) < 0and A(B) > 0,hence A(B) = 0. Then H\ H;
is a A-null set. Similarly, A1\ H is A-null and then HAH; = (H\ H1)U(H1\H)
is a A-null set. O

Definition 1.7. Every pair of sets {H, H¢} C +, with the property that H is A-
positive and H € is A-negative, is called a Hahn decomposition of X relatively to
the measure A.

Remark 1.8.

(i) Hahn’s decomposition of X relatively to a measure A is not unique (we can
replace H by H U N where N is a A-null set).

(ii) The Hahn decomposition theorem says that, for every o-additive measure A,
there exists a Hahn decomposition of X relatively to A.

Proposition 1.9. Let A : A — R be a o-additive measure, let {H, H¢} be a
Hahn decomposition of X relatively to A and let AT, A~ : A — R defined by
AT(A) =A(ANH), A (A) = —A(A\ H), forevery A € A.

Then A, A~ are two o-additive positive measures (one of them finite), A =
AT —A"and AT (H®) = A~ (H) = 0.

If Ai", A7 are two other o-additive positive measures (one of them finite) such
that A = )LT — A7 and ifk]L(Hf) = A (H1) = 0 for a set H € A, then
AT = )&i" and A~ = A].
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Proof. The first part of the proposition is obvious. We shall prove only the unique-
ness of decomposition of A as difference of positive measures.

The pair { Hy, H{ } is again a Hahn decomposition of X relatively to A. Indeed,
forevery A € A, A(ANHy) = )LT(A NHy)—A7(ANHy) = )&T(A NHy) >0
and AM(A \ Hy) = A{ (A\ H1) — A7 (A\ Hy) = =A7(A\ Hi) < 0. According
to Hahn decomposition theorem, HA H is a A-null set. Therefore, for every
A€ A AT(A) = M(ANH) = A(AN Hy) = A (A) so that AT = A}.
Similarly, A~ = A7. O

Definition 1.10. We say that the unique pair {A*, 1™} of o-additive positive mea-
sures (one of them finite) with A = AT — A~ and AT (H¢) = A~ (H) = O fora
set H € A, is the Jordan decomposition of A.

Definition 1.11. A positive measure A on 4 is concentrated on the set D € A if
A(D) = A(X).

Remark 1.12. If A is a 0-additive measure on +, if { H, H} is a Hahn decompo-
sition of X relatively to A and if {11, 17} is the Jordan decomposition of A, then
AT is concentrated on the set H and A~ is concentrated on H¢.

Theorem 1.13. Ler A be a o-additive measure on A, there exist Ay, Ayy € A
such that

AMAp) =inf {A(A): A€ A} <0 <sup{A(A): A € A} = A(Apy).
Every o-additive measure is bounded either from below or from above.

Proof. Let {H, H¢} a Hahn decomposition of X relatively to A and let {A ™, 17}
the Jordan decomposition of A; for every A € 4, AT(4) = A(AN H) < A(H)
and A\ (A) = —A(A\ H) < A7 (H¢) = A(H®). Then

—A(H®) < =A7(A) < AT (4) =27 (4) = M(A) < A7(4) < M(H).
Therefore we can take A,, = H¢ and Ayy = H. O
The following result is a corollary of Theorem 1.13.
Corollary 1.14. Every measure A € ca() is bounded; therefore

ca(A) C ba(A).
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Remark 1.15. If A : A — R is only an additive measure, it is not compulsory
that A should be bounded, as it is shown in the following example.

Example 1.16. Let ) 2, a, be a conditionally convergent series (a convergent
series for which Y52 lan| = +00), let 4 be the algebra of all sets A € N such
that A or N \ A is a finite and let  : A — R defined by

Y an, A#0,

/L(A) = neA
0, A=40.

Then p is an additive measure, but it is not bounded on the algebra 4. We
notice that +4 is not a o-algebra, but, since all additive function on an algebra
can be extended to an additive function on the generated o-algebra — in our case
P (N) — (see [29], p.185 and [175],1.8.), it is evident that the extension itself is
not bounded.

The total variation defined below is introduced in order to define a complete
norm on ha(A) or on its subspace ca(+4) of o-additive measures (see Defini-
tion III.1.4 and Lemma III.1.6 of [62]).

Theorem 1.17. For every additive measure A, let |A| : A — Ry
defined by

n
[A|(A) = sup {Z IAM(A4;)| :n e N*, {Ay,...,An} = A — partition ofA} .

i=1
Then:
() supges,Bca IA(B)| < |A[(A) < 2supges,pca |A(B)].
(ii) |A| is additive.

(iii) If A € ba(), then |A| € ba™(A); moreover |A| is the smallest element of
the set M = {v € ba™ (A) : |A(A)| < v(4), VA€ A).

(iv) If A is o-additive, then || is o-additive and |A|(H) = A(H) and |A|(H€) =
—A(HE®), where {H, H®} is a Hahn decomposition of X .

If A € ca(A), then |A| € ca™ (A).

Proof. (i) Forevery B € A with B C A, {B, A\ B} is an sA-partition of A and
so [A[(A) = |A(B)| + |A(A\ B)| = |A(B)|, from where

sup{|A(B)| : B € A, B C A} < [A|(A).
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Now, let n € N* and let {A41,..., A,} be an A-partition of the set A. We can
suppose that A(A1),...,A(4p) > 0and A(Ap41),...,A(An) < 0. Then

n p n p n
PBCHIEDIVCHESDS A(Aj)zx(UAi)—x U 4

i=1 i=1 j=p+1 i=1 j=p+1
+2 U 4

p
i=1 j=p+1

< 2sup{|A(B)| : B € A, B C A).

n

(i) Let A,B € AwithANB =@andletC = AU B. If |A[(A) = 400,
then +o00 = sup{|A(D)| : D € A, D C A} <sup{|]A(D)|: D e A, D CC} <
[A[(C) and so [A|[(C) = +o00 = |A|(A) + |A|(B).

In the same way, if |A|(B) = +o00, we have [A|(C) = +o00 = |A|(A) + |A|(B).

Now suppose that |A|(A) < 400 and |A|(B) < +o00. Then, for every ¢ > 0,
there exists an sA-partition {A1, ..., A,} of A and an A-partition of B, {Bq,..
By, }, such that

.

n m
€ €
A(A) =5 < D IAA)] and [A](B) =2 < 3 IA(B)).
i=1 =1
Then {Ay,...,An, By, ..., By} is an A-partition of C and therefore
n m
IAI(A) + [A[(B) —& < Y [AAD] + D IA(B))] < [A(C),
i=1 j=1
from where, ¢ being arbitrary,
|A[(4) + [A[(B) = [A|(C). M

For every s-partition {Cy,...,Cp} of C, let’snote A; = C; N Aand B; =
CiNB,foralli =1,...,p. Then A4;, Bi € A and C; = A; U B;. Therefore
{A1,..., Ap} is an A-partition of A and {B1,..., Bp} is an s-partition of B.

p

p
D IMCH] =D 1A A) + AB))
i=1

i=1
14 p

< DA+ Y IAB)| < [A(A) + AI(B).
i=1

i=1
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As {Cq,...,Cp} is an arbitrary partition of C, we have:
IAI(C) < [A[(A) + [A[(B). )

From (1) and (2) we have that |A| is additive.
(iii) If A € ba(+A), then A is bounded; from (i), we obtain that,

0 < |A|(A) <2sup{|A(B)|: Be A} = M < 400, forevery A€ A

and so sup{|A|(A) : A € A} < M < 4o00.

Therefore |A| : A& — R4 is a positive bounded additive measure on -, which
means that |A| € ba™ ().

Since [A(A)| < sup{|A(B)| : B € A, B C A} < |A|(A), forall A € 4, itis
clear that [A| € I = {v € ba™(A) : [L(A)| < v(A), forall A € A)}.

It remains to show that |A| is the smallest element of .

Letv e, A€ Aandlet {Ay,..., Ay} be an A-partition of A; we have

STIAAN =Y (i) = v (U Ai) = v(A).
i=1 i=1 i=1

from where, |1|(A) < v(A), for every A € A and so |A| < v.
(iv) According to (ii), |A| is finite additive. Let (Ey),en € # be a sequence of
pairwise disjoint sets and let £ = | J,,cpy Ex- Then, for every m € N,

m o0

IM(E) = |Al(Un<mEn) = Y IAM(En) andso [A[(E) = Y |A|(En).

n=0 n=0

To demonstrate the inverse inequality, let (F;); <x be an #-partition of £. Then,

k
S TAED] = X IAE N (UnenEn)| = Y51y [Y020 ACF: 0 Ey)
i=1
< Y YL IAF N En)l < 52 [A(En)

from where [A|(E) < Y52 |A|(Ey,). Therefore || is o-additive.

Let now {H, H¢} be a Hahn decomposition of X relatively to A. Then H is
A-positive and then, for every + - partition of H, {A1, ..., An}, Y 1—q |A(4})| =
Y1 A(Ai) = A(H); so that [A|(H) = A(H). Similarly, |A|(H¢) = —A(H®).

If A € ca(+), then A is o-additive and bounded (see Corollary 1.14). Therefore
|A] is o-additive and by (i), |A| belongs to ca(A). m|
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Remark 1.18. Let A be a o-additive measure, let { H, H¢} be a Hahn decompo-
sition of X relatively to A and let {A™, 1~} be the Jordan decomposition of A;
then

1 1
At = E(|/\| +1), A= 5(|A| —A) and |A|=AT 4217,

Indeed, if we note )L;r = %(|/\|+A) and A7 = %(|)L|—)\),then)tfr and AT are o-
additive positive measures, A = /\T—Al_ and )LT(H") = %(—/\(Hc)—i—k(H")) =
0 = A7 (H). Therefore {)L;r,)tl_} is the Jordan decomposition of A and then
AT = /\T and A~ = A7.

Definition 1.19. Let A : 4 — R be an additive measure; |A| is called the fotal
variation of A.

Let A € ba(+); according to previous remark, we say that AT (17) are the
positive variation (negative variation) of A, where AT (A7) : A — R is defined
by

At (4) = %( IA|(A) + A(4)) forevery A€ A
(A (A) = %( [A|(A) — A(A)) forevery A € A).

Obviously, AT, A1~ € bat(A),A =AT —A"and |A| = AT + A™.
If A € ca(A), then AT, 1™ € ca™(A).

Remark 1.20. It results that every bounded additive measure is a difference be-
tween two bounded positive additive measures. This decomposition is not unique.
Indeed, if A € ba(A), forall u € ba™(A), A = (AT 4+ ) — (A~ + ) is another
decomposition of A.

In the following results, we will mention some direct consequences of Theo-
rem 1.13.

Corollary 1.21. If A € ca(A), then the sets Ay and Ay, introduced in Theo-
rem 1.13, have the following properties:

() A(A) >0, YAecA AC Ay,
A(A) <0, VA€ h AC Ap.

(i) A(A) =0, YA€ AC AnN Ay
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(iii) A(A\ (Am U Ap)) =0, VA€ .
(iv) A(A) = A(AN Ap) + A(ANAp), VA€ A

Proof. (1) This point is demonstrated in the previous proposition.

(ii) is a consequence of (i).

(iii) Suppose that there exists a set Ag € 4 such that A(Ag \ (A, U Apr)) # 0.
Let Bo = Ao \ (A, U Apy).

If A(Bg) > 0,1let By = Bo U Apy; then A(By) = A(Bo) + A(Apy) > A(Apg)
which contradicts the maximality of Ays.

If A(Bg) < 0,1let By = Bo U Ay,; then A(B1) = A(Boy) + A(Am) < A(Am)
which contradicts the minimality of A,,. Therefore (iii) is satisfied.

(iv) For every A € A, A(A) = A(ANApy) + A(A\ Ay) = A(AN Apy) +
A(AN Ap) NV Am) + A(AN Ap) \ Am) = AAN Apy) + A(AN Ap) = A(Ap 0
Apm) +AAN (Am U Ay

According to (ii) and (iii), the last two terms are null. ]

Corollary 1.22. Let A € ca(A) and Ay, Ay the already defined sets. Then, for
every A € A,

() A(AN Ap) = supiA(E) : E € A, E C A),
AMAN Ap) = inf{A(E) : E € 4, E C A).

(i) [A[(A) = A(A N Apr) — A(A N Ap).
(iii) A+ (A) = A(AN Ap). A~ (A) = —A(A N Ap).

Proof. (i) Obviously, A(A N Apr) <sup{A(E): E € A, E C A}.

We suppose that A(A N Apr) < sup{A(E) : E € A, E C A}. Then there exists
Eog € A,Ey C A such that A(A N Ap) < A(Ep). AM(Ap) = A(AN Apyp) +
A(Ap \ A) < A(Eo) + A(Ap \ A) = A(Eo U (Apr \ A)), which contradicts the
maximality of the set Aps. The second equality is proved in a similar manner.

(ii) For every A € A,{A N Ap, A\ Apr} is an A-partition of A; therefore
[A[(A) = |A(A N App)| + |A(A \ Apr)|. According to (iv) of Corollary 1.21
A(AN Apr) = A(A\ Ap) 0 Apg) + A((A\ Apg) 0 Am) = A(AD A \ Apr); by
(ii) of Theorem 1.21, A(AN Ay \ Apr) = A(ANA NAp) +A(AN AR\ Apy) =
A(A N Ayy,). Finally, using (i) of Theorem 1.21,

|A[(A) = A(AN Apy) — A(AN Ap). (1

If wenote A1(A) = A(AN Apr) —A(AN Ap), then Ay is a positive measure and,
according to (iv) and (i) of Theorem 1.21, for every A € A,

A = [AMAN Apy) + AAN Ap)| = AMAN Apy) — AAN Ap) = A1 (A).
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According to (iii) of Theorem 1.17,
IA1(4) = 21(4) = A(A N Ap) — A(A N Ap). (2)

By (1) and (2), |A|[(A) = A(A N Apr) — A(A N Ap).

(iii) According to (ii) and to (iv) of Corollary 1.21, AT (4) = %(W(A) +
A(A)) = %(A(AﬂAM)—A(AﬂAm)—HL(AOAM)—HL(AOA,,,)) = AANApy)
and A7 (A4) = Z(IA[(A) —A(A)) = JA(AN Ap) = A(AN Ap) —A(AN Ap) —
AMANApR)) =—-AANAy). O

Theorem 1.17 allows us to introduce a norm on ba () equivalent to the norm
| - lloo Of the uniform convergence.

Theorem 1.23. The applications | - ||, || - [0 : ba(A) — Ry defined as ||A|| =
IA(X) = AT(X) + A7 (X) and ||AM]looc = supgens(|A(A)]|) are two equivalent
norms on ba(A).

The spaces (ba(A), || - ||) and (ba(A), || - ||oo) are Banach spaces; ca(A) is a
Banach subspace of ba(A).

Proof. Firstly, we show that || - ||, || - || oo are norms. According to Theorem 1.17(i),
for every A € ba(A)

[Alloo = 1A = 2[[A lo-

Therefore we have [[A|| = 0 ¢ [[A]|looc = 0 & supgey |[A(A)| = 0 what comes
back to A = 0. Forevery a € R, [la)| = |aA|(X) = sup{d_i_; |ar(4;)| :
{A1,..., Ay} =A-partition of X} =al-||A| and ||aA||co =Supgen |aA(A)| =
la - | Alloo-

Now we prove the triangular inequality; according to Theorem 1.17, for every
& > 0, there exists an #A-partition of X, {41, ..., A,}, such that

X+ pll —& = A+ ul(X) —e < D IA(Ai) + (4]

i=1
n n
<Y IAAD] 4+ D [ (AD] < A+ e,
i=1 i=1

from where [[A 4+ || < [[A] + [[w]l.
In the same way for || - |0, for every & > 0, there exists A, € # such that

A+ itlloo —& < [(A + ) (Ae)| < [A(A)| + [1(Ae)| < [[Alloo + [l tlloo

from where [|[A + ifloo < [[Afloo + [[4lco-
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Therefore, in the light of the inequalities mentioned at the beginning of the
demonstration, || - || and || - ||co are equivalent norms on ba ().
It is evident that

Il lI-lleo u

Similarly, if (1) is a sequence | - ||-Cauchy (and so || - ||co-Cauchy), then
(An(A))nen is a Cauchy sequence, uniformly in A € «; then there exists A :

A — R such that A, % A. Therefore A is additive and bounded on #4; that is to

say A € ba(A). (Ay) converges to A in (ba(A), || - ||) and also in (ba(A), || - [leo)
so that (ba(+), || - ||) and (ba(+), || - |lco) are Banach spaces.
Finally, in order to establish that ca(+) is a closed subspace of (ba(A), || - ||),

let A € ba(A) and (Ay) C ca(A) such that A, > 2; we show that A € ca(sA).
Let {4, : p € N*} C 4 be a pairwise disjoint family of sets and let A =

. u .
UZ°:1Ap € s. Since A, I) A, for every ¢ > 0, there exists ng € N such that

An(B) —A(B)| <&, Vn>no, VB e (1)

Because A, € ca(s), there exists ny; > ng such that, for every n > n;

Ang(A) = D Ang(Ap)| < e. 2)

k=1

Then, foralln > nq,

=

by (A\ kQ Ak) —Xng (A\ kQ Ak)
A (A\ kQI Ak) -

Ano(A) = D Ang(Ag)
k=1

A(A) =D A(Ap)
k=1

A (A\ Lnj Ak)
k=1

Ao (A\ U A)
k=1

Ano (A\ g Ak)
k=1

From (1) and (2), we obtain

+

+

A(A) =Y MAp)| <26 Vn=ny, (3)

k=1

so that A € ca(A). O
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Before mentioning the definition of the integral in relation to a signed measure,
we need to clarify a number of notations and properties of the integral relatively
to a positive measure.

Let A be a positive o-additive measure on + and let f : X — R be an A-
measurable mapping. We recall that f is A-integrable if T = sup{f,0} and
f~ = sup{— /. 0} are A-integrable. Then, [y fdA = [y f1dA— [, f~dA; let
£1(1) be the set of all A-integrable mappings and let L1(1) = L'(X, 4, 1) be
the quotient space £!(1)/=, where = is equality A-almost everywhere.

If at least one of the two functions ' and f~ is A-integrable, the difference
of the integrals is always defined and will be marked by [y fdA.

Definition 1.24. Let A € ca(+) and let f : X — R be an +A-measurable map-
ping; we say that f is A-integrable if f € £1(AT) N £1(17). Let us denote

) =L'0Hn' W), LW =LA NLY (A7) and
— +_ —
/Afdl—/Afd)t /Afd/\ , forevery A € A,

where f marks, according to the context, the function f or the equivalence class
of a function f. It is clear that L!(1) is a vector space and that [y is a linear
operator on L1(1).

Proposition 1.25. Let A € cat(A) and f : X — R be an A-measurable
mapping such that at least one of mappings f and f~ is A-integrable. Let
w(A) = [, fTdx — [, f~dA. Then, p is a o-additive measure on A and
WA=y fdh w4 = [, fdo.

If f € £'(X), then pu € ca(A) and ||| = |n|(X) = [x | fldA.

Proof. Let H ={x € X : f(x) >0 H e, ftyy, = ftand f~y, =0.
JafFar= [ [Txudr = [yng fTdrand [y f7dA = [, f7xdA
0.

Therefore (A N H) = [, fTdA. If B C A, then u(B) < [p fTdA
[4 fTdA. Then, according to Corollary 1.22, [, fTdA = sup{u(B) : B
A, B C A} = pt(A) = pw(A N H), which leads to [, f~dA = p~(A)
—u(AN H®).

If f e &Y(A), then u(A) = [4 fdA, for every A € 4, hence pu € ca().
According to Definition 1.19, ||| = |u[(X) = u T (X)+u~(X) = [y fTdr+
[y f=dx = [y | flda. o

I mIA
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Proposition 1.26.
() L' = L'(AD) and | [y fdA| < [q|fIdIAl. YA €A, VfeL'(R).

(i) |A[(4) = sup{| [, fdAl: f e L', |fI = 1).

(iii) The mapping ||+ |1 : LY(A) = Ry, || fll1 = [y | f1d|A| is a norm on L'(X)
and (LY(A), || - |l1) is a Banach space.

Proof. (i) Let f € L1()); then f is s#A-measurable and f € LY(AT) N L1(A7).
Ix |f1dIAl = [x | fldAT + [y | fldA~™ < 400 and then f € L(|A]).
Reciprocally, if /€ LY(|A]), [ | fldAT < [y |f|d|A] < +oc and so f €
LY(AT); similarly, f € LY(17) and, therefore, f € L1(}).
The inequality follows immediately:

o] = |f raxe - f o]
/Afd)ﬁ +‘/Afd)t“ §/A|f|d)t++/A|f|dA‘
= [ 171an

=

(i)
n
|A|(A) = sup {Z AM(A;)| :n e N*:{Ay,..., A,} = A — partition ofA} .
i=1

Let {Ay,..., Ay} be an arbitrary partition of A. We can assume that A(4;) > 0,
foreveryi = 1,...,pand A(4,) < 0, forevery j = p+1,...,n. Let f =

- n ; th =1, fis A- bl d
Xypa, = Xun, a5 then [f] f is A-measurable an

ST IAAN] = AUE Ap) = AU A)) = [ Fda
1 A

5sup{‘[Afdx\ :feLl(k),lflfl}.

We have therefore |A|(A) < sup{| [y fdA: f € LY(A), | f| < 1}.
On the other hand, for every f € L(1) with | | < 1, by (i), we have

‘/Afd)\

from where sup{| [, fdA|: f € LY, | f| < 1} < |A|(A).

E/AIfIdIAI s/AldM|= A1(A),
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(iii) Obviously, || - ||1 is a norm on LY(X) = L(|A]). It is easy to see that
(LY(JA]. || - |l1) is a Banach space. O

In the following, we will present Saks’ theorem which will be useful in the
study of the weak compactness on (ca(4), || - ||) (see [62], Lemma II1.7.1 and
[57], Theorem 8, p. 86).

Theorem 1.27 (Saks). Let A : 4 — R be a positive and o-additive measure.
The mapping d), : A x A — Ry, defined by dy (A, B) = arctan(A(4A A B)),
for every (A, B) € A X A, is a pseudo-metric on A. The pseudo-metric space
(A, dy) is complete and the binary operations (A, B) — AUB,(A, B) — ANB
and (A, B) — A\ B are continuous maps on (A x A, dy X dy).

Proof. Let’s recall that if A(4 A B) is finite, dj (A, B) = arctan(A(4 A B)) €
[0, 5[andif A(A A B) = +oo, thend, (A, B) = 5

We can put D, (A, B) = A(A A B); obviously d; = arctan D, is a pseudo-
metric on +. In the following we say that d) is the pseudo-metric associated
to A.

It remains to demonstrate that (4, dj) is complete. Let (4,),en be a Cauchy
sequence in (+A, dy); for every ¢ > 0, there exists nop € N such that, for all
m,n > no, Dy (Am, An) = A(Am A Ay) < &.

Step by step, we define a strictly increasing sequence of integers (k,),eN such
that, for every n € N, A(A4g, A Ay, ;) < 2%

Let N = limsup,(Ag, A Ak, ,) = Nneo U2, (4k, A Ak; ) € A; for
everyn € N, N C U?in(Ak,- A Ay, ) and then A(N) < >, 2% = 2n1—1-
Therefore A(N) = 0.

Let A = liminf, Ag, = Up—¢ (i=, Ak; € +; then

X\NCAU [liminf(X \ Akn)] . (1)

Indeed, for every x € X \ N = |UpZo N2, [X \ (4k, A Ag; )], there exists

no € N such that, for all i > ng, x ¢ Ay, A Ag; > or Xa, (x) = Xa, (x);
i+1

therefore Xa, (x) = 1, foreveryi > ng, or Xa, (x) =0, for every i > ng, from

where x € (hm inf, Ag,) U [liminf, (X \ Ak,,)]
From (1), we have

A, AACNU [lim inf(Ay, A Akn)] . forevery peN. (2
n
Indeed, from (1), one gets that, for every p € N,
(Ak, \A)\ N C A, N [liminf, (X \ Ag,)] = liminf, (A, \ Ag,) and
(A\ Ax,)\ N € (hm inf Akn) \ Ai, = liminf(Ag, \ 4x,).
n n
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From (2), we have,
AMAg, & A) < A(liminf(Ag, A Ag,)) < liminf A(Ag, A Ag,)
n . n
< lim inf [AM(Ag, A Ak, ) + -+ MAg,_, A Ag,)]

. 1 1 1
< hn}llnf (2_P + 4 F) = 2p—_1, for every p € N

hence we obtain

d(Ag,, A) < arctan( ) , forevery p e N. 3)

2p1

d d
From (3), it results that A4 kp A Aand consequently A, A
Therefore (A, d)) is complete.

d
Suppose now that A, 2 Aand By 2 B.

From the following inclusions:
(4n U Bp) A (AU B) € (An A A)U (B, A B),
(A4n N Bp) A (AN B) S (A A A)U (B, A B),
(An \ Bn) A (A\ B) € (A4p A A) U (Bn A B),
we obtain

D;(An N By, AN B) < D)(An, A) + Dy (Byu, B),

The inequality arctan(x + y) < arctan x + arctan y implies that

dA(An UBy, AU B) = d)L(An,A) + d/\(Bn’ B)»
dA(An N By, AN B) = d)L(An,A) + d/l(Bn’ B)»
dy(An \ Bn, A\ B) < dj(An, A) + d,(By, B),

from where it results that
dj
(An U By) — (AU B),
d
(An N By) => (AN B),
d
(An \ By) = (A\ B).

which demonstrates the continuity of the applications U, N and \. a
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Definition 1.28. Let A : A4 — R be an additive measure and let u € ba(#4);
we say that u est absolutely continuous with respect to A if, for every A € A,

A(4) = 0 => u(4) = 0.

We note this by u < A.

Remark 1.29. Let A € ha™ () and . € ba(A); then
pLAS ul<rent <A and pum <A

Indeed, if © <« A, then, for every A € A with A(A) = 0 and for every
B e A, B C A, we have A(B) = 0 and so u(B) = 0. Then, by (i) of Theo-
rem 1.17, |t|(A) = 0, from where |p| < A. The implication || € A = pu™ <
A and u~ < Aisobvious and, from uT < A, uT K Aandu = put —pu,
it results immediately that < A.

The following proposition shows that, for the real o-additive measures, the
property of a measure to be absolutely continuous with respect to another one is a
property of continuity (see Definition I11.4.12 and Lemma I11.4.13 of [62]).

Proposition 1.30. Let A : A — Ry be a o-additive measure and let ju € ca(A);
then the following properties are equivalent:

(1) w is absolutely continuous with respect to A (u << A),

(ii) for every ¢ > 0, there exists § > 0 such that, for every A € A satisfying
A(A) < 8, we have |u|(A) < &,

(iii) p: (A, dy) — Ris a dy-continuous function.

Proof. (i) = (ii). Let us suppose that (ii) is not satisfied. There exist ¢ > 0 and
(Ap)n C A such that A(A4,) < ZL" and |u|(Ay) > &, foreveryn € N. Let A =
limsup, An = e Ure, Ak € . Then, forevery n € N, |u|(Ure, Ax) >
eand AM(Urz, Ax) < Y pen MAR) <> 52, 2% = 2,,%1 We have then A(A) =
lim, A(URZ, Ax) = 0 and |1[(4) = limp—oo ||(Upep Ak) > €. Therefore,
(1) is not satisfied.

(i) == (iii). According to (ii), for every € > 0, there exists § > 0 such that, for
every B € «4 such that A(B) < &, ||(B) < ¢ and, by continuity of the mapping
tan in 0, there exists 7 > 0 such that arctan A(B) < 1 implies A(B) < § and so

lul(B) <e.
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Letnow A € »A and let B € A with d) (A, B) < n;then A(A A B) < § and so
|i|(A A B) < €. Therefore

|n(A) — n(B)| = [u(A) — (AN B) + w(AN B) — u(B)|
= [W(A\ B) — (B \ A)| =< |u(A\ B)| + [u(B\ A)|
<[ul(AAB)<e

and so i is dj-continuous in A.

(iii) = (i). Since pu is continuous on A, it is continuous at § € +. Then,
for every ¢ > 0, there exists § €]0, 1] such that, for every A € #A satisfying
dy(A,0) = A(A) <68, |u(A)| <e. Let A € AwithA(A) = 0;thendy (A4,0) <8
and hence |1(A)| < € and, as ¢ is arbitrary, u(A) = 0. Therefore u© < A. O

Proposition 1.31. Let A : A — Ry be a o-additive measure and let ju : A — R
be an additive measure. If W is dj-continuous, then u € ca(A).

Proof. Let (An)neNn S 4 be a sequence of pairwise disjoint sets and let A =
Une; An € .

Since p is djy-continuous, for every ¢ > 0, there exists § > 0 such that, for
every B and C of A satisfying A(B A C) < 6, |u(B) — u(C)| < . Since A is
o-additive, there exists ng € N such that, for every n > ny,

:A(A\QAk)zk(AAOAk)<8.

k=1

A(A) =) A(Ap)
k=1

Then [11(A) — Y5 1(A)| = |11(4) — (U} Ap)] < e andso € ca(A). O

Remark 1.32. The result of Proposition 1.30 asserts that, if u is o- additive, then
the absolute continuity of p with respect to A is equivalent to the d -continuity of
J; this result is no longer valid if p is only additive.

In fact, let u be as in the example of Remark 1.16; u is additive, it is not
bounded and, according to Corollary 1.14, its extension to & (N), still noted p, is
not o - additive.

Let A : P(N) - Ry, A(A) = >, c46n(A), where §, is the Dirac measure
that gives to singleton set {n} the measure 1. Then A is a o-additive measure and,
as p is not o-additive, according to Proposition 1.31, u is not dj- continuous.
However u is absolutely continuous with respect to A. Indeed, let A € #(N)
with A(A) = 0; then A = @ and therefore u(A4) = 0.

In the case where u € ba(+) \ ca(+4), we have the following implications
among the conditions of Proposition 1.30: (ii) <= (iii) =>(1).
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In relation to Proposition 1.30, if A is o-additive, then in order to avoid the
use of the difficult formulation of “d} -continuity” or the longer one “absolutely
continuous with respect to A”, we will give the following definition:

Definition 1.33. A measure u € ca(-A), continuous on the space (A, d)), is
called A-continuous.
We will note by ca (+4) the subset of all A-continuous measure of ca ().

We can find the following theorem in [57] (see Theorem 9, p. 87).

Theorem 1.34. Let A : A — Ry be a o-additive measure, let d;, be the pseudo-
metric associated and let K be a family of measures of ca(4); then the following
properties are equivalent:

(i) the family K is d)-equicontinuous at some E € A.
(i) the family K is dj-equicontinuous at the point @ € A.
(iii) the family K is uniformly d) -equicontinuous on A.
Each of these conditions entails the following:
(iv) the family K is uniformly o-additive.

Proof. (i)==(ii). Let K be dj-equicontinuous at £ € +4; then, for every ¢ > 0,
there exists § > 0 such that, for every A € A with d) (A, E) < § and for every
e K, |u(A) — u(E)| < e. Let A € 4 such that dy (A4, D) < §, thatis A(A4) <
n = tan(§); then

D, (AUE,E)=A[(AUE)AE]=AA\E) <A(4) <n and
Dy (E\A,E)=A[(E\A) AE]=A(ANE)<A(A) <n.

Therefore, forevery u € K, |[u(AUE)—u(E)| < eand |u(E)—u(E\ A)| < e.
We have then:

(A = [p(AU E) — n(E \ A)]
< WAV E) = n(E)| + [n(E) — n(E \ A)f < 2e.

K 1is therefore dj -equicontinuous at 0.

(i) = (iii). KX being dj-equicontinuous at @, for every ¢ > 0, there exists
6 > 0 such that, for every E € A satisfying dy(E,d) = arctan A(E) < §, we
have |u(E)| < ¢, forevery u € K.

If d)(C,D) = arctan A(C A D) < §then dy(C \ D,0) < § and d;(D \
C,0) <é.
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Then, for every u € K,

|1(C) = (D) = |[(C \ D) + (€ N D) = u(C N D) — (D \ C)
< €\ D)+ [u(D\C)| < 2e.

Therefore K is uniformly dj -equicontinuous on .

Obviously, (iii) = (i).

(i) = (v). Let K C ca(+) be a family satisfying (ii), let (A, )pen € A be
a sequence of pairwise disjoint sets and let A = U{°A,. Then for every ¢ > 0,
there exists § > 0 such that, for all £ € A with A(E) < §, we have |u(E)| < &,
for every u € K. A being o-additive and positive, there exists ng € N such that
IA(A) =Y f 1 AAg)| = A(A\ Ur_;Ax) <4, forevery n > ny.

Then, for every p € K, [t(A) — Y g —q w(Ax)| = |(A\ U=, Ax)| < & from
where it results that K is uniformly o-additive. m|

In a consistent manner with Theorem 1.33, we give the following definition:

Definition 1.35. A family of measures K C ca (), dj-equicontinuous at  (and
therefore on ) is called A-equicontinuous.

We need to emphasize that the definitions of A-continuity and A-equicontinuity
refer only to the real o-additive measures, meaning that they do not refer to the
o-additive measures taking at most one of the values +00 or —oco. However, the
previous results can be extended by replacing the o-additive and positive measure
A by a o-additive measure A of finite total variation |A| and the measure u €
ca(A) by a o-additive measure with values in a Banach space.

We will now give a very important result of equicontinuity (Vitali-Hahn—Saks
theorem) which allows us to establish the analogue of the uniform boundedness
principle from Functional Analysis for the Measure Theory (see Theorem II1.7.2
and Corollary II1.7.3 in [62] or Theorem 2.53 of [85]).

Theorem 1.36 (Vitali-Hahn—Saks). Let A : A — E+ be a o-additive measure
and let (in)neN C ca(A) be a sequence of A-continuous measures.
Assume that limy, (1, (A) = n(A) € R exists, for every A € A; then:

(1) {un : n € N} is A-equicontinuous,
(i) u € ca(A),
(iii) w is A-continuous.

Proof. According to Proposition 1.30, u, : (A,d;) — R is a continuous func-
tion, for every n € N.
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For every ¢ > 0 and for all couple (n,m) € N x N, let’s note
Anm(€) ={A € A |un(A) — pm(A)| < €}.

An,m () are closed sets in the complete space (4, d); then, for every p € N,

A = [ Anm(e)

m,n=p

is a closed set in (A, d)).
Since lim, pu,(A) € R, for every A € A,

A= Ap(e).

p=1

According to Baire theorem, there exists po € N such that +4, (¢) has nonempty
interior in (s, d)). Therefore, there exists Ag € +, there exists r > 0 such that
the ball S(Ap, arctanr) C Ay, (¢), i.e.,

|un(A) — um(A)| <e, VAeA with A(AA Ag) <r, Vm,n > pog.
(1

Since the set {1, ..., ip, ) is A-equicontinuous, there exists § €]0, r[ such that
|un(B)| <e, forall BewA with A(B)<d, Vn=1,...,p0. ()
Let A € A with A(A) < §; then
A((AU Ag) A Ag) = A(A\ Ap) < A(A) <6 <r and
A((Ag \ A) A Ag) = A(ApNA) < A(A) <é <.
By (1), we have
lun (AU Ag) — ppo (AU Ag)| <&, Vn = po 3)
and
1n (A0 \ A) = py (Ao \ A) <, ¥n = po. )

By (2), (3) and (4), we deduct that, for every n > po,

ln (A)| = | 1tpo (A) + [1n(A4) — ppo (A)]|
< [ipo (A) |+ |pn(A U Ag) —1po (A U Ao) +py (Ao \ A)—pn (Ao \ A)
< | ppo (A Hpn (AU Ao)—ppo (A U Ao) [+ ppe (Ao \ A)—n (Ao \ A)
< 3e.
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Therefore, according to (2), |u,(A)| < 3e, foreveryn € N. {iu, : n € N} is
therefore d -equicontinuous at @ and so it is A-equicontinuous.

Since (@) converges punctually to u, u is additive on .

We still need to show that u is A-continuous.

According to Theorem 1.34, since {,} is A-equicontinuous, it is uniformly
dj-equicontinuous on «+. Therefore, for every € > 0, there exists § > 0 such that,
for all A and B of A with A(A A B) < d,foranyn € N, |u,(A) — un(B)| < e.
Now let 7 tend to 0o; so we obtain | (A) — u(B)| < &, from where it results that
W is uniformly - d) -continuous and so it is d -continuous.

From Proposition 1.31, it results that © € ca(+) and, according to Proposi-
tion 1.30, u is A-continuous. O

The previous theorem accepts as corollary the following result (see Corol-
lary III.7.4 and Theorem 1V.9.8 of [62] and [57], p. 90):

Theorem 1.37 (Nikodym). Let (iun) C ca(A) be a sequence of measures such
that, for every E € A, there exists limy, i, (E) = w(E) € R. Then:

(i) p € ca(A),
(ii) {un : n € N} is uniformly o-additive and
(iii) {un : n € N} is bounded in the space (ca(A), || - |).

Proof. (i) + (ii) Let A : A — R4 be defined by

o 1 lpal(4)

A(A) = An ’
2427 T+ [l

VA € A.

It is clear that, for all 4 € A, A(4) < > 02, 2L" =1.

Let {E, : p € N} C » be a family of disjoint sets and let £ = U;ozl E,. For
all e > 0let ng € N such that ,,;_2 < ¢. Since [y € ca(A), |un| € ca(A) and
then there exists kg € N such that, for every k > kg and everyn = 1,..., ny,

k

1al(E) = 3 Inl (Ep)| < 51+ llaal).
p=1
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Then
k o0 k
L pal(E) 1 [ual(Ep)
ME) — ME — —
) Z (Ep)| = Z 27 1+ | tall “ Ly L+ [lpanll
p=1 = p=1
no 00
Sziﬂ |n|(E) Z |Mn|(Ep) Z in_z
n:12 L+ [|pnll L+ [ pnll e n0+12

S
=)

1 1 e e
< — <-4 =-=c.
’;2” 2—+_2’10_1 2+2

| ™

Therefore A € ca™ (A).

Moreover, it is evident that, for every n € N, u, < A. We are, therefore, in
the conditions to apply the Vitali-Hahn—Saks theorem. Therefore u € ca(#),
{n : n € N} is A-equicontinuous and, according to (iv) of Theorem 1.34, {u,, :
n € N} is uniformly o-additive.

(iii) As, for every A € A, un(A) = u(A) € R, we have:

sup |un(A)| < +oo forevery A € A. (1)
n

Suppose that the family {¢, : n € N} is not bounded in the space (ca(#4), || - |).
Then sup,en [|#n | = +o0.

According to Theorem 1.23, for every n € N, ||itn || < 2||tn ||l co-

We have therefore

SUp [|ftn lloo = sup (sup | (A)]) = +o0. 2)
neN AeA

By (1), supg |pnr(X)| < +oo. Let X1 = supg |ux(X)| + 1; according to (2),
there exists 71 € N such that

sup |pn, (A)] > 4
A€A

and therefore there exists A1 € + such that |, (A1) > X1.

|tny (X \ AD)| = |pn, (X)) — pn, (A1)]
> |pny (AD)| = [n, (X)| = [tn, (A1) —Slliplﬂk(X)l > 1.

Let’s note By = X \ A;. We have obtained an +4- partition (41, By) of X such
that

ln (ADI = 1, | (BY)] = 1. 3)



24 Chapter 1 Weak Compactness in Measure Spaces

By (2), we have that

sup (sup |un(A N Ay)]) = +o0. “4)
neN AeA

or
sup (sup |un(A N By)|) = +o0. %)
neN AeA

If (4) is satisfied, then we note C; = B; (otherwise C1 = A1). Because all finite
subset of ca(+) is uniformly bounded on 4 (this is an immediate consequence of
Corollary 1.14), we have

sup (sup |pun(A N Ar)]) = +oo.

n>ni AeA

Can one restart this procedure by applying (1) to A;.
Let ¥» = supy g (A1)|+2; there exist np > n1 and an A - partition (A, By)
of A such that

[y (A2)] = 2, |pny (B2)] = 2

and
sup (sup |un (A N Az)[) = +o0. (6)
n>nz AeA

or
sup (sup |un(A N B2)|) = +o0. (7N
n>nz AeA

If (6) is satisfied, we note C; = B (otherwise C, = Aj). C; = B, € X \ Cy.

Continuing in this fashion, we define a strictly increasing sequence of integers
(np)pen tending to infinity and a sequence of pairwise disjoint sets (Cp)pen € A
such that,

|ttn, (Cp)| = p, forevery peN. (®)
Let C = [JT° Cp € A; by (ii), (i4n) are uniformly o-additive. Therefore, for

& = 1, there exists kg € N such that

k
|;Ln(C)—ZMn(C,~)|<1, forevery k > ko andforall n e N.

i=1



