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Abstract

Let m be a vector measure with values in a Banach space X . If L (m) denotes the space of all

m integrable functions then, with respect to the mean convergence topology, L (m) is a Banach
space. A natural operator associated with m is its integration map 7,, which sends each f of

L'(m) to the element [ fdm (of X). Many properties of the (continuous) operator I, are
closely related to the nature of the space L (m) . In general, it is difficult to identify L! (m).
We aim to exhibit non-trivial examples of measures m in (non-reflexive) spaces X for which
L'(m) can be explicitly computed and such that I,, is not weakly compact. The examples
include some well known operators from analysis (the Fourier transform on Ll([—n , ), the
Volterra operator on L ([0, 1]), compact self-adjoint operators in a Hilbert space); such opera-
tors can be identified with integration maps /,, (or their restrictions) for suitable measures m .

1991 Mathematics subject classification (Amer. Math. Soc.): 28B05, 47B05, 45P05.

Introduction

Given a Banach space X and an X-valued vector measure m , there is an as-
sociated Banach space Ll(m) of m-integrable functions. From its definition
(see Section 1) it is clear that properties of the space Ll(m) are closely tied
to those of X . So, even though Ll(m) has certain properties in common
with the classical Ll-spaces (such as completeness [5], separability [9] and
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order completeness [1, 5]) it is also to be expected that other Banach space
properties are exhibited which are not typical of the classical situation (see
Sections 1 and 2).

Our particular interest is in the integration map 7, : L (m) — X defined

by I, f=[fdm,forevery fe Ll(m) . Just as for scalar measures it turns
out that I, is always bounded and linear. So, if X is reflexive, then I
is necessarily weakly compact. If we admit non-reflexive spaces X it can
happen that I, is weakly compact for some measures m and not weakly
compact for others. In this article we wish to concentrate on exhibiting
non-trivial (and, hopefully, interesting) examples of non-weakly compact in-
tegration maps I,,. The case of maps I, which are weakly compact (or
even compact) will be taken up elsewhere.

The authors wish to thank Ben de Pagter for some useful discussions on
this topic.

1. The Banach space Ll(m)

Let X be a Banach space. By a vector measure in X is meant a o-additive
map m: X — X, where X is a o-algebra of subsets of some non-empty set
Q. Foreach x' € X' (the continuous dual space of X), the complex measure
E — (m(E), x') , E € X, is denoted by (m, x'); its variation measure is
denoted by |(m, x')|. The semivariation |||m|||, of m, is defined by

limlII(E) = sup{|(m, x)|(E); x' e X', |x'| <1}, Ee€Z;
it satisfies the inequality [3; Proposition 1.11],

sup{||m(E)||; ECF, E €Z} <|||m|||(F)

(D <4sup{|lm(E)|; ECF, E€X},

forevery Fe X.

A Z-measurable function f: Q — C is called m-integrable if it is inte-
grable for each complex measure (m, x'), x' € X', and if, forevery E € £,
there exists an element of X, denoted by [ fdm, such that

</Efdm’ x’> = /Efd(m, Xy, xex.

The Orlicz-Pettis lemma guarantees that the indefinite integral of f with
respect to m, that is, the set function fm: E — [, & fdm, E € X, is again
a vector measure in X . Identifying two m-integrable functions f and g if
Him|||({w € Q; f(w) # g(w)}) = 0, we obtain a linear space (of equivalence
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classes) which we denote by L (m) . With respect to the semivariation norm
2) 1Ny = IS m]1|(Q) = sup { /Q |fldlim, x'); x" € X', x| < 1} ,

the space Ll(m) is a Banach space.

Spaces of the kind Ll(m) have been around for quite a while, although
many of their Banach space properties have been investigated more recently.
We include a brief summary of those properties which are related to this
note.

The completeness of the spaces L'(m) , even for more general locally
convex spaces X, is well known; see [5, Chapter III], for example. If
f € Ll(m) and g is a X-measurable function satisfying |g| < |f|, then
also g € Ll(m). Furthermore, the Monotene convergence and the Domi-
nated convergence theorems are valid for m. In addition, every bounded,
X-measurable function is m-integrable and the inclusion of L*°(m) into
L'(m) satisfies ||f||L|(m) < |Ilmll(Q) - I fll, , for every f € L®(m). These
facts, all of which can be found in Chapter II of [5], for example, imply that
L' (m) is a (complex) Banach lattice with order continuous norm; see also
[1; Theorem 1].

If £(m) denotes the set {x.; E € X}, considered as a part of Ll(m) ,
then the norm of Ll(m) induces a metric d,, in Z(m) in the obvious way,
that is,

dm(XE, XF):: "XE_XF”L‘(,,,)s E,FeX.

Analogous to the case for scalar measures, we say that the vector measure m
is separable whenever (X(m), d,,) is a separable metric space. Then, just as
for the classical Ll-spaces, it turns out that m 1is a separable measure if, and
only if, Ll(m) is a separable Banach space, [9].

The spaces Ll(m) are always weakly compactly generated and, if X does
not contain an isomorphic copy of ¢, then neither does L' (m); see [1; §1].
We will see later that there are certain types of measures m and Banach
spaces X such that Ll(m) is actually isomorphic to X ; this often allows
one to show that L' (m) does not (or does!) have certain properties exhibited
by the Ll-spaces of scalar measures m.

Finally, we make some remarks concerning the dual space Ll(m)'. The
first comment is that it is not so well understood. For measures m with
bounded variation the space Ll(m)' was considered in {4] where, unfortu-
nately, the main result is false. For the case of vector measures induced by
spectral measures via evaluation, a concrete description of L'(m)' is given
in [8]. One description of the individual elements of L'(m)’ for an arbitrary
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vector measure m is presented in [6]. We give here a further description of
a different (but related) kind; the method of proof is quite different to that
given in [6].

Let v = |(m, x)|, where x’ is some Rybakov functional for m, [5; p.
121]. Since m and v have the same null sets we have L™ (m) = L™(v).
Let .#(X) denote the linear space of all Y-measurable functions on Q, in
which case Ll(m) is an ideal in #(Z) in the sense of (complex) Riesz
spaces, [11]. The order continuity of the norm in L‘(m) guarantees that
the order continuous linear functionals are actually continuous. Also, the
natural inclusion of Ll(m) into Ll(l/) is continuous. So it follows from
(the complexified version of) the results in [11; §112] that Ll(m)' can be
identified with a certain space of X-measurable functions as follows.

ProrosiTiON 1.1. Let X be a Banach space, m: £ — X be a vector mea-
sure and v = |(m, x")|, where x' is a Rybakov functional for m. Then
£ e Ll(m)' if, and only if, there exists a function g € MH (L) such that

fa |f8eldv < oo, for every f € L'(m), in which case the duality is given by
0= [ v, feL'm.

REMARK 1. (a) If z' is another Rybakov functional, then |(m, z')| and
v are mutually absolutely continuous and so the Radon-Nikodym theorem
allows the description of Ll(m)' , which is dependent on the particular Ry-
bakov functional chosen, to be formulated in terms of a different Rybakov
functional.

(b) Since the linear map x’ — &, x' € X', is a contraction from X’
into L'(m)’, where & is the function f [, fd(m,x'), fe L'(m),it
follows that X’ is always continuously imbedded in L (m)'. By considering
scalar measures m (that is, X = C) it is clear that this imbedding need not
be onto.

2. The integration map

Let X be a Banach space, m: X — X be a vector measure and
I : Ll(m) — X be the associated integration map defined by

Im(f)=/nfdm, feL'(m).

The continuity of the linear operator I,, is clear from (1) applied to the mea-
sure fm: X — X, from (2) and from the observation that I (f) = (fm)(Q).
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Since bounded subsets of reflexive Banach spaces are necessarily relatively
weakly compact it is immediate that I, is a weakly compact operator when-
ever the range space X is reflexive.

So, suppose that X is a non-reflexive space. The first observation is that
it suffices to consider the closed subspace X, , of X, generated by the range
m(Z) = {m(E); E € £}, of m. For, since the Z-simple functions are dense
in Ll(m) and I, is continuous, it is clear that I, assumes all of its values in
X,, . Since m(X) is always relatively weakly compact, [3; p. 14], it follows
that X, is a weakly compactly generated space. So, we may restrict our
attention to non-reflexive, weakly compactly generated Banach spaces X .
We remark that all separable spaces are weakly compactly generated.

Of course, we will be looking for “genuine examples” of integration maps
I,: Ll(m) — X in non-reflexive spaces X, meaning that X, should not
be reflexive. We now exhibit some non-trivial examples of such “genuine”
maps. The first example comes from classical Fourier analysis, the second
from the theory of integral operators and the final two from the theory of
spectral operators.

ExXAMPLE 1. (THE FOURIER TRANSFORM). Let A denote Lebesgue measure
in Q =[-xn,n], let X =c,(Z) where Z is the set of all integers, and let

5 Ll(}.) — X denote the Fourier transform. That is,
2m(F ) = [ pw)e ™" diw), nez,
Q

for every ¢ € L'(A). Define m: X — X by m(E) = (xg), E € Z, where
X is the o-algebra of Borel subsets of Q. The o-additivity of m is clear
from the continuity of & , or, from the inequalities 2z||m(E)| < A(E), for
all E € Z. It is routine to check that Ll(m) = L'(l) as linear spaces and
that

i < 4 [ 11425 8 Ipsgry £ € L' ).

Furthermore, the integration map I, is just the map & (consider Z-simple
functions). Since the elements in X which have finite support are the image
under I, of the trigonometric polynomials it follows that X, = X .

It remains to check that /, =% is not weakly compact. The following
result is a consequence of the Riemann-Lebesgue lemma and the identities

2m(e™), &) = (FE)(-n), nez,
valid for each &€ € L™(1).

LEMMA 1.1. The sequence {e'."(')}:"=l is weakly convergent to zero in L'(2).

A simple calculation establishes the following
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LEMMA 1.2. [F (™| =1, forevery ne z.

So, suppose that & is weakly compact. Since L'(}.) has the Dunford-
Pettis property ¥ maps weakly convergent sequences to norm convergent
sequences, [2; p. 113]. This contradicts Lemmas 1.1 and 1.2 above. Accord-
ingly, I, =% is not weakly compact.

EXAMPLE 2. (THE VOLTERRA INTEGRAL OPERATOR). Let Q = [0, 1] and
let X denote the o-algebra of Borel subsets of Q. Let 1 denote Lebesgue
measureon X andlet X = Ll(}.) . Then the Volterra operator ¥ : Ll(l) - X
is defined by

V)= /0 fs)dAs), teQ,

forevery fe L' (A). Since V is bounded (actually its operator norm ||V <
1) it follows that the set function m: X — X defined by m(E) = V(x,),
E € X, is o-additive; it is also absolutely continuous with respect to 4 (note
that ||m(E)|| < A(E), E € X). Even though X does not have the Radon-
Nikodym property we have the following result; for the definition of the
variation measure |m|, of m, we refer to [3, pp. 2-3].

LEMMA 2.1. The function g: Q — X given by g(s) = X0 S € Q, is
Bochner A-integrable and satisfies

m(E)=/EgdA, Eex.

That is, g is the Radon-Nikodym derivative of m with respect to 4. In
particular, the variation |m| satisfies

(3) |m|(E) = /E lg(s)lds, Ee€X.

PRrROOF. Since ||g(s)— g(w)]| = |s—w|, forevery s, w € Q, it is clear that
g: Q — X is continuous and hence, its range g(£2) is a compact subset of X .
In particular, g is strongly measurable and fol llg®)ds = fol(l -s5)ds < o0,
so that g is Bochner A-integrable. Let E € Z. An application of the Fubini
theorem and the identities X0, (s) = Xs, 1](t) , valid for all s, t € Q, shows
that

@) m(E), &= [ gdr.¢). cex =170,
where [ gdAi= fol xg(5)g(s)ds . Accordingly, [ gdi=m(E).

The statement and formula concerning the finite variation |m| of m now
follows from [3; Chapter II, Theorem 2.4].

https://doi.org/10.1017/51446788700031797 Published online by Cambridge University Press


https://doi.org/10.1017/S1446788700031797

¥) Non-weak compactness of the integration map 293

LEMMA 2.2. The Volterra operator V . LI(A) — X is representable, that is,
Jor every f € Ll(l), the function fg:Q — X is Bochner A-integrable and
Vf=[,fgdA. Moreover, V isa compact operator.

Proor. The first statement follows from [3; Chapter III, Lemma 1.4]. The
second statement follows from the compactness of g(Q)—see the proof of
Lemma 2.1—and [3; Chapter III, Theorem 2.2].

LEMMA 2.3. Let ¢(s) = 1 — s, for every s € Q, and let 1 denote the
function constantly equal to 1 on Q, interpreted as an element of X' = L™(4).
Then

m. V(E) = [(g. Vdi= [ pdi=|m|(B), Eex.
E E
Proor. Direct computation.

LEMMA 2.4. Let f: Q — C be a X-measurable function. The following
statements are equivalent.
(1) fg:Q — X is Bochner A-integrable.
(ii) fg:Q — X is Pettis A-integrable.
(iii) f is |m]-integrable.
(iv) f is m-integrable.

Proor. Clearly (i) implies (ii).
So, assume that (ii) holds, in which case (fg, 1) is A-integrable. Lemma
2.3 implies that

[ 1rg. vida= [ 1f1-Ke. Did2= [ flpda
Q Q Q
from which (iii) follows via (3) and the identity

(5) leGll =9 =(g,1).

Clearly (iii) implies (iv); use Lemma 2.3 and (4).

Finally, assume that (iv) holds. Since g is continuous on the compact
space Q and f is X-measurable, it is clear that fg is weakly measurable
and hence, by the separability of X, it is strongly measurable. As (iv) implies
that (m, 1)-integrability of f it follows that

/n I(f2)s) ds = /ﬂ 11+ lg()l|da = /ﬂ \f1d|m] = /n \fdlm, 1)]

is finite. This shows that fg is Bochner A-integrable.
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LEMMA 2.5. With the notation of Lemma 2.3 we have
1
(6) L'(m) = L'(p4) = L' (Im])

as equalities of vector spaces. In addition, L'(m) and L'(|m|) = L'(pA) are
isometric as Banach spaces. In particular, the inclusion Ll(l) c L'Y(m) is
proper. Moreover,

7 /Qfdm=/gfgd}., feL'(m).

ProOOF. The equalities of the linear spaces in (6) follow directly from
Lemma 2.4. Let J: Ll(m) — L'(|m|) be the identity map. It follows from
(2) and Lemma 2.3 that

171 = 102 gy = /Q A1d)(m, 1)1 < [1mlIQ) = 1111y

for every f € Ll(m).
Suppose that £ € X' = L™(4) and |||, < 1. Then, for every E € X,

the inequality
I(g(s), &) =

1 1
[ tenoeod < [, y0de=os),

for each s € Q, implies that
|<m,¢>|(E)=/E|<g(s),<>|dss/E«»dx.
Accordingly, if f € L'(m), then

[ inaim, 1< [ 110 A= 1111 = 191

It follows from (2) that |||fm|||(QQ) < ||Jf]|. This establishes that J is an
isometry.
The natural injection of Ll(l) into Ll(m) , which is a contraction since

1AW gty = 11 o = /Q plflda< /Q 1A =11l -
is clearly not surjective as 1/¢ € Ll(m) but 1/p ¢ Ll(,l) .

The identity (7), which actually holds for all £ € X and not just Q,
follows from Lemma 2.3 and the identities

(®) [raum.0 = [ rie.0rar= ([ reart).
valid for any f € L'(m) and & € X' = L™®(4).
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LEMMA 2.6. The integration map 1 : Ll(m) — X has the property that
I, f >0 whenever f € Ll(m) satisfies f>0.

ProoF. We note that 4 € LI(A) is non-negative if, and only if, (h, &) =
JolhdAi >0, forall &€ L°°(l) such that £ > 0. So, choose sucha & > 0.

If £>0 is an element of L' (m), then clearly (I, f,&) = [, f(g,&)dA>0
andso I f>0.

We now have the main result.

PROPOSITION 2.7. The integration map I, : L'(m) - X is not weakly
compact.

ProoF. For every k € N, let f, = (k/9p) Xg ) » Where ¢ is defined in the
statement of Lemma 2.3 and E(k) =[1 - Kt 1). By Lemma 2.5 it follows

that ||j;c||,_|(m) = lfill o2y = 1, for every k € N. Fix n € N. By Lemma
2.6

9) / |Imj;(|d}.=/ LfudA= (I f,, x5 KeEN.
E(n) E(n)
Substituting I, f, = [, f, € d4 (see (7)) and the definition of g into (9) gives
[ Mafddi= [ foAEm s, ds2 [ s)fs)ds,
E(n) Q E(n)

for every k € N. Accordingly,

sup{/E(n) IImkad/l;keN} > /E(n)(p(s)fn(s)ds=

for every n € N, which shows that {I j;(},‘f;l is not a uniformly integrable
subset of X = LI(A) , in the sense of Definition 10 in [3; p. 74]. Accordingly,
the I, -image of the unit ball of Ll(m) is not a relatively weakly compact
subset of X = L'(/l) ; see [3; Chapter III, Theorem 2.15].

REMARK 2. (a) Even though the measure m has very strong properties (it
is of bounded variation and has relatively compact range) and the Banach
space L’(m) is rather “nice” (it is a classical Ll-space by Lemma 2.5, which
is not the case for all spaces of the type Ll(m)—see Example 3 below), the
associated integration map 7, : L'(m) — X is not even weakly compact.

(b) It may be worth recording that 7, is the (unique) extension of the

Volterra operator V': L'(A) — X from the dense subspace LI(A) of Ll(m)
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to all of Ll(m) . This follows from the identities

1120 = | e [ / 16s) ds] dt,

valid for every f € Ll(m) and £ € Ll(m)' = L™(m) ; see Lemma 2.5. That
is, given f € Ll(m) s

(L)) = /otf(s)ds, for J-ae. t € Q.

These identities can be established from (8) and the Fubini theorem, which
is applicable because

1 1 1 1
/ [/0 If(S)I-Ié(t)lx[s,”(t)dS] ar< Kl [ [/0 |f(s>|¢(s)ds} di < 0.

(c) Since the range of I,, contains all C*-functions with compact support
in (0, 1), a dense subspace of X = LI(A) , it follows that X, = X .

(d) The lemma showing that Ll(m) = Ll([m|) played an important role.
This is a special feature of this example and is not generally true for vector
measures of bounded variation. Indeed, let X be any infinite dimensional
Banach space. Let {x,},, be an unconditionally summable sequence which
is not absolutely summable, [2; p. 59]. If £ denotes the o-algebra of all
subsets of Q = N, then the set function m: £ — X defined by

-1
mE)=>Y "Ix,)" x,, E€Z,
neE
is a vector measure of bounded variation. Then

Im(E)y=)"2"", EecZX.
neE

The space Ll(m) consists of those functions f: Q — C such that
{(2"||x £ (n)x,},-, is unconditionally summable in X whereas h €
L' (Im]) if and only if {(2"||x N~ lh(n)x Yoo, is absolutely summable. Hence,

f(n)=2"|x,|l, n €Q, is an example of an element in L'(m\L'(Im)).
(e) Let Y = C(Q), equipped with its supremum norm || - || . Then the

Volterra operator V': Ll(l) — Y can formally be defined as for the case
when X was the range space. That V' actually assumes its values in Y is
clear from the inequality,

(HO-HOI< [ 1fwldu,

[s,1]
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valid for every s,¢ € Q with s < ¢, and the Lemma that |f|1 is a o-
additive measure whenever f € L'(l). Then again m: X — Y, defined by
m(E)=V(xg), E €X,isa Y-valued vector measure since

ImE)llo = 1V (Xp)llo0 < Ixgllprg = AE).
It turns out that L' (A) is a linear subspace of L' (m) and that the integration

map I,,: Ll(m) — Y is the (unique) extension of V from Ll(}.) to all
of L' (m). It may be of interest to determine whether or not I,, is weakly

compact and to identify the Banach space L' (m) more precisely. Of course,

the Radon-Nikodym derivative g which is available when the range space
is X is not available in Y. Rather than pursue this example we wish to
concentrate on an example of a different nature.

EXAMPLE 3. (EVALUATIONS OF SPECTRAL MEASURES.) The space of all
continuous linear operators of a Banach space X into itself is denoted by
L(X). If we wish to indicate that the uniform (resp. strong) operator topology
is to be considered we will write L (X), (resp. L (X)). Of course, L (X)
is no longer normable (if X is infinite dimensional); it is a quasicomplete,
locally convex Hausdorff space.

A spectral measure in X is a o-additive map P: X — L (X), where X is
a o-algebra of subsets of some non-empty set Q, such that P(Q) = I (the
identity operator in X) and P(ENF) = P(E)P(F), forevery E, F € Z.
The range P(Z) is always a uniformly bounded set in L (X). The spectral
measure P is called closed if P(X) is a closed subset of L (X). If X is
separable, then every spectral measure in X is a closed measure. For each
x € X, we denote by Px: X — X the X-valued measure E — P(F)x,
E e X. Given x € X, the closed subspace

P(Z)[x] = Spai{P(E)x; E €I},
of X (the bar denotes closure), is called the cyclic space generated by x with
respect to P.
A Banach space X is called cyclic if there exist a closed spectral measure
P:X — L(X) and x € X such that X = P(Z)[x]. This agrees with the
standard definition, as given in [10], for example.

LEMMA 3.1. (see [8]). Let X be a cyclic Banach space. Let P: X — L (X)
be any closed spectral measure and x € X any vector such that P(Z)[x]= X .
Then the integration map I, : L‘(Px) — X given by

IPxf=/QfdPx, feL'(Px),
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is a Banach space isomorphism of Ll(Px) onto X.

This result illustrates immediately how different Banach spaces of the type
L'(m) , for m a vector measure, can be from classical Ll-spaces. For in-
stance, the spaces L?([0, 1]), 1 < p < oo, are cyclic Banach spaces. Ac-
cordingly, there exist vector measures m (of the form Px for suitable P
and x) such that L‘(m) is reflexive! Consequently, unlike the classical L'-
spaces Ll(m) need not have the Dunford-Pettis property in general. Since
¢, is a cyclic Banach space it follows that spaces L (m) need not be weakly
sequentially complete.

Getting back to integration maps, we have the following result.

PrOPOSITION 3.2, Let X be a non-reflexive, cyclic Banach space. Then
there always exist vector measures m: X — X with X, = X such that the

integration map 1 : Ll(m) — X is not weakly compact.

Proor. Let P: X — L (X) be a closed spectral measure and x € X a
vector such that P(Z)[x] = X . Then m = Px satisfies X,, = X . By Lemma

3.1 the integration map I, : Ll(m) — X is a Banach space isomorphism.
Since the set {I,,f; f € L'(m), 1A Limy < 1} contains a multiple of the
unit ball of X it cannot be relatively weakly compact (as X is non-reflexive).

This result makes it easy to produce specific examples of non-weakly com-
pact integration maps of this type. Indeed, let X =/ ' Q=Nand T=2".
Define a closed spectral measure P: X — L (X) by P(E)x =y, for every
x ={x,}o, € X, where y, = xz(n)x,, n € N, for every E € £. Then
x = {n_z}:';1 is a cyclic vector for X with respect to P. Accordingly, if
{e,}o, are the standard unit basis vectors in / ! | then the vector measure
m: X — /"' given by

m(E)=P(E)x=Y .n"e,, E€X,
ncE

has the property that its integration map I, : Ll(m) — X is not weakly
compact. Similarly, if X = ¢, and P: X — L (X) and x are defined
by using the “same formulae” as those used for / ! , then P is also a closed
spectral measure in ¢, with x a cyclic vector for P. Accordingly, the “same”
m , now interpreted as cy-valued, has a non-weakly compact integration map.

REMARK 3 (a). It may be worth noting that the vector measure m of
Example 2 is not of the form Pf, for any spectral measure P in X = Ll(l)
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and f € X . To establish this claim we need the following result; the notation
is as in Example 2.

LemMA 3.3. The integration map 1, : LY(m) » X = L' (1) of Example 2
is injective, but not an isomorphism onto its range.

PRrOOF. Let f € Ll(m) and suppose that I, f = 0. By Remark 2(b) we
have f(; f(s)ds = 0, for A-a.e. t €[0, 1] and hence, f =0 in L'(1). So,
I, is injective.

The only constant function in the range of I, is zero. However, the

closure of the range of I, includes all constant functions. Indeed, let ¢ > 0.
Given ¢ € (0, c) define f(s) = 28_2035X[0,5/c](5), for every s € [0, 1].

Since f(; f(s)ds = ceifo<t< ¢/c and equals ¢ otherwise, it follows
from Remark 2(b) that

efc 3 22 e/c
||c1—Imfe||L.(/1)=/0 lc—ce t|dt§/0 cdt=c¢.

It follows that the closure of the range of I contains all (complex) constant
functions, and so I, is not an isomorphism onto its range.

That m is not an evaluation of some spectral measure at a point of X now
follows from Lemma 3.3 and {6; Theorem 10], which states that the integra-
tion map I,: X — Z (of a Banach space valued vector measure v: X — Z)
is an isomorphism onto a closed subspace of Z if and only if there exists
a closed subspace Y of Z, a closed spectral measure P: £ — L (Y) and a
vector y € Y such that v = J o Py (where J is the natural inclusion of Y
into Z). Of course, one also needs to use the fact that the integration map
Ip,: Ll(Py) — Y is an isomorphism of Ll(Py) onto the closed linear span
of {P(E)y; E € X}, [8]

REMARK 3 (b). It is a well known fact from harmonic analysis that the
(Fourier transform) map I,, of Example 1 is injective but not isomorphic
onto its range. A similar argument as above shows that m (of Example 1) is
not the evaluation of any spectral measure in X .

EXAMPLE 4. (SCALAR-TYPE SPECTRAL OPERATORS.) Let Z be a Banach
space (infinite dimensional) and T € L(Z) be a scalar-type spectral opera-
tor. That is, if & denotes the cg-algebra of Borel subsets of C, then there
exists a (unique) spectral measure P: & — L (Z), with support equal to
the spectrum o(7T) of T, suchthat T = fom w dP(w) . This integral is de-
fined in the usual way for a locally convex space valued (in this case L (Z))
measure, [5]. The measure P is called the resolution of the identity of T .
In addition, let us suppose that ¢(T) is a countable set with no limit points
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except, possibly, zero. Let X = & Nna(T). Define an operator-valued set
function m: X — L(Z) by

(10) m(E) = / wdP(w) = TP(E) = P(E)T, E€X.
E

Then m is g-additive in L (Z); see [7]. It is also shown in [7] that the
range of m is a separable subset of L (Z). Accordingly, if X denotes the
closed subspace of L (Z) generated by m(Z), then X is a separable Banach
space.

Suppose o(T) = {0} U {4,},c,, where {4} is the set of non-zero
eigenvalues of T', and that 4, — 0 as n — oo. Let J, denote the Dirac
point mass at 4, (put 4, = 0) and let P, = P({4,}), n € N. If O belongs
to the continuous spectrum of T let Py = 0. Otherwise 0 is an eigenvalue
of T in which case P, will denote the associated eigenprojection. We note
that m({0}) =

The space Ll(m) consists of all functions ¢: ¢(T) -+ C such that the
series Y>> ¢(4,)P, T is unconditionally summable in X (or L, (Z)), in
which case

/q;dm Z&(E)(p(A)PT EeX.
=0

But, the identities J,(E)P, = P(E)P,, n € NU {0}, and the continuity of
P(E) imply, for every E € X, that

25 (E)p(4,)P,T = P(E)Zw

=0
= P(E) f , 0dm=F(E)L,(0).

Accordingly, we have established that

m

(11) /Eqadm=P(E)Im(¢)=I (9)P(E), EcZ.

LEMMA 4.1. A function ¢: o(T) — C belongs to L'(m), if and only if,
(12) 1im 2,0(2,) =0

PROOF. Suppose that ¢ € L'(m), in which case Yoo @(A,)P,T is uncon-
ditionally summable in L (Z). In particular, |¢(4,)P,T|| — 0 as n — oo.
Since PP, =0,if n#j,and T = Z;’:IA]P}. it is a routine calcula-
tion to check that P T =4 P, , n € NU{0}. Accordingly, |I4,0(4,)P,|l =
le(4,)P,T|| - 0 as n — co. Since ||P,|| > 1, for every n € N, property
(12) follows.
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Conversely, suppose that (12) holds for a function ¢: a(T) — C. Then
v: o(T) — C defined by
(13) w(d,) =4,04,), n=0,1,2,...,
is P-essentially bounded and so is P-integrable in L (Z). In particular, the
series 3> ' A,0(4,)P, is unconditionally summable in L (Z). To show that

¢ € L'(m) it suffices to show that the series Yoo @4, )m({A,}) is uncon-
ditionally summable in X . So, let {n(k)};-, be an increasing sequence of
non-negative integers. If N > M, then

N N
Z ¢(’1n(k))m({)~n(k)})“ = Z An(kﬂ(ln(k))Pn(k)
k=M k=M

< 4o M?/?é)v Il”(k)¢('ln(k))| ’

where a = max{||P(E)||; E C {ln(k)}fLM} . We have used the fact from the
theory of spectral operators that || f,gdQl < 4Bzl g» Wwith
B = sup{l|Q(F)|l; F € A}, whenever Q: A — L (Z) is a spectral mea-
sure on a o-algebra A, g is a Q-essentially bounded function and || - || o 18
the Q-essentially supremum norm. Since a < K = sup{||P(E)||; E € X} we

conclude that

N
Z ¢('1n(k))m({ln(k) b
k=M

with K independent of the sequence {n(k)}.,.,. Since A,¢(4,) — O as
n — oo and each term (p(ln(k))m({)."(k)}), k=1,2,..., belongs to X,
it follows from (14) that the series Zz":l (o(l"(k))m({ln(k)}) is summable in
X.

(14) S4K max (),

Let us equip Ll(m) with the equivalent norm (see (1) and (2))
le| =sup{“/ pdm| ; EeZ} , peL'(m).
E

LEMMA 4.2. The integration map I,,: Ll(m) — X is a Banach space iso-
morphism of Ll(m) onto X .

PrOOF. Let K be as in the proof of Lemma 4.1. It follows from (11) that

1
le| <KlL,oll, ¢€L(m).

Since E = o(T) € L and P(o(T)) =1 it is clear from the definition of |- |

that ||I,,¢|l <|e¢|, for every ¢ € L'(m). Accordingly, we have

(15) le| <Kl ol <K|o|, @eL'(m),
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which shows that I, is a bicontinuous isomorphism of L' (m) onto its range
in X.

To see that this range is all of X, let S € X. Then § =lim,_,__ S, (in
L,(Z)) where each S, is in the linear span of m(X). Accordingly, there
exist Z-simple functions f,, k € N, such that §, = fa(T) fedm=1I_f .1t
follows from (15) and the completeness of Ll(m) that there is f € Ll(m)
such that f, — f in L'(m). Then I f=S.

PrROPOSITION 4.3. Whenever o(T) is infinite, the integration map
I,: L'(m) — X is not compact.

Proor. If I, were compact it would follow from Lemma 4.2 that X is
finite dimensional.

PRroOPOSITION 4.4. Suppose that o(T) is a countably infinite set with zero
as only limit point. Then both L'(m) and X are isomorphic to c,. In

particular, the integration map I, : Ll(m) — X is not weakly compact.

ProoF. Let F be the vector space
{p:0(n -5 lim A,0(2,) =0},

equipped with the seminorm ¢(@) = sup{|A¢(4)|; 4 € a(T)}. Since m({0})
=0 it follows that L' (m) coincides with the quotient space Y = F/ q“l(O) ;
see Lemma 4.1. The quotient space is then a Banach space with norm

llelll = sup{lZp(A)]; A€a(T)\{0}}, ¢e¥;

the equivalence class of ¢ € F, which is again denoted by ¢, can be inter-
preted as a function on a(7)\{0}.
Given ¢ € Y, let y be defined by (13). Then, with K as in the proof of
Lemma 4.2, we have that
/ y/dP’ .
a(T)

But, from the theory of spectral operators it is known that || fam wdP| <
4K||ly|lp , where | - ||, is the P-essential supremum norm. Since {0} is the
only possible P-null set and y(0) =0 we conclude that

le| <Kol =K

Iwllp = sup{lyd,)l; n=>1}=|llelll.

Accordingly,
2
el <4Kliglll, ¢eY,
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which shows that the identity map from Y onto L' (m) is continuous. Since
it is also injective, the open mapping theorem implies that Ll(m) and Y
are isomorphic Banach spaces. Since Y is isomorphic to ¢, the proof is
complete.

ReMARK 4. If we choose T to be compact, in addition to being a scalar-
type spectral operator, then it is clear from (10) and the definition of X that
X consists entirely of compact operators.
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