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Chapter 1

Introduction

1.1 The aim of this work.

The representation problem for Banach lattices using vector measures con-
sists on determining which Banach lattices can be identified as spaces L'(v)
and L! (v) of integrable functions and weakly integrable functions with re-
spect to a vector measure v, respectively. It is known that every order
continuous Banach lattice with a weak unit can be identified with a space
L'(v), where v is defined in this case on a c—algebra (see [6, Theorem 8]).
If the existence of a weak order unit is not assumed (this is the case for
instance of [*°(I") with I uncountable), it is still possible to represent it but
using in this case a vector measure on a J—ring (see [9, Theorem 4]). In
the case that the space has the o—Fatou property and it has a weak unit
belonging to F, the order continuous part of the lattice, it can be identified
with the space L! (v) where v is also defined on a c—algebra (see [7, The-
orem 2.5]). A similar result is possible if we forget about the weak unit
and consider vector measures defined on a /-ring, as it happens in the case
when E is order continuous. Indeed, if £ has the Fatou property and E, is
order dense in F, then F is order isometric to L. (v) (see [9, Theorem 8]).
Even if there exists a weak unit in the space there are two different
possibilities to represent the space which are essentially different. Namely,

1) The first one involves vector measures defined on oc—algebras. In this
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6 Chapter 1. Introduction

case the existence of a weak unit in the space is necessary and the rep-
resentation theorem when applied to the case of Banach function spaces
over o—finite (but not finite) measure spaces as Banach lattice is given
by a multiplication operator different of the identity map.

2) In the second one, no weak unit is needed, the vector measure v is de-
fined on a d—ring and we must consider the extension of the integra-
tion theory to vector measures defined on é—rings due to Lewis [12] and
Masani and Niemi [15,(16], and use the associated spaces L'(v) studied
in [8]. Now, if we consider X (1) a Banach function space over a c-finite
measure space and we forget about the existence of a weak unit in the
space, the order isometry T : X (u) — L'(v) can be given, as in the gen-
eral case, by the identity map, i.e. both spaces can be directly identified
having the same elements.

In this work we are interested in provide additional information on
these representations that improves the knowledge on the behaviour of
general Banach lattices and their integral representations. More precisely,
we are interested in developing the representation theorem for a particular
class of Banach lattices using the approach explained in 2). In particular,
we deal with Banach lattices with the o-Fatou property that are “locally
order continuous”, i.e. there is a class of projections in the space such that
the range of all of them lies in the order continuous part of the lattice and
each element can be expressed as a sum of the components given by these
projections. The canonical example of these spaces is }.(; L' (u;), where
each p; is a probability measure, and 7 is a non necessarily countable in-
dex set. Therefore, our results can be applied also when there is no weak
unit in the lattice £. In Chapter 2 we present the canonical example that
motivates our results, it is also a concrete example which shows, precisely,
the differences explained in the approaches above. Chapter 4 is devoted to
prove our main result.

Another line of research appears when we try to solve this problem. The
properties that satisfy a vector measure v defined on a §—ring are directly
related to the lattice properties of the spaces L!'(v) of integrable functions
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with respect to it. It will be also the aim of this work to study the effect of
certain properties of v on the lattice properties of the space L. (v) of weakly
integrable functions with respect to v and Chapter 3 is devoted to develop
our results in this context.

In fact, it is well-known that the space L' (v) of integrable functions with
respect to a vector measure v on a o-algebra is always order continuous. For
such a measure, the space L. (v) of weakly integrable functions always has
the Fatou property, the o-order continuous part (L} (v)), of L. (v) coincides
with L!'(v) and the “Fatou completion” of L!(v) —the smaller Fatou Banach
function space containing L'(v)—is L} (v). We show that, when the decom-
position properties regarding o-finiteness of v of the J-ring R where the
measure is defined become weaker, those basic facts that hold for the case
of o-algebras (i.e. finite or o-finite vector measures) are not true any more.
We also provide characterizations of these lattice properties for L'(v) and
Ll (v) in terms of the decomposition properties of R with respect to v.

We will consider three decomposition properties for v, local o-finiteness,
weak local o-finiteness and R-decomposability. Each of them characterize a
lattice property of L. (v): super order density of L'(v) in L. (v), the equality
(Ll (v)). = L'(v) and a strong version of the Fatou property that implies
weak local o-finiteness, respectively.

1.2 Preliminaries and notation.

We shall deal with real Banach spaces. The topological dual of a Banach
space X is denoted by X* and the unit ball of X by By.

A Banach lattice is a Banach space F with norm || - ||, endowed with an
order relation < which is compatible with the algebraic structure of £ such
that for every pair xz,y of elements of F, there exists the supremum and
the infimum of » and y and satisfying that if .y € E with |z| < |y|, then
||| < |lyl|, where |x| = sup{x,—x}. An ideal of F is a closed subspace F' of
E such that y € F whenever y € E with |y| < |z| for some x € F. An ideal F’
in £ is said to be order dense if for every 0 < x € FE there exists an upwards
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directed system 0 < z, 1 x such that (z,), C F. Similarly, an ideal F' in F is
said to be super order dense if for every 0 < z € E there exists a sequence
0 <z, 1 x such that (z,),>1 C F. Aweak unit of £ is an element 0 < e € F
such that inf{z,e} = 0 implies + = 0. We also use the notation x A y for

inf{x, y}.

A Banach lattice is o—order continuous if order bounded increasing se-
quences are norm convergent. If this property holds for arbitrary down-
wards directed systems of elements, it is said to be order continuous. We
call order continuous part E,, of E to the largest order continuous ideal in
E. It can be described as E,, = {r € £ : |z| > z, | 0 implies ||z.|| | 0}
(see [19, Theorem 102.8]). Similarly, the o-order continuous part E, of
E is the largest o-order continuous ideal in F, which can be described as
E,={x € FE: |z| >x,] 0 implies |z,|| | 0} (see [19, Theorem 102.8]).

E is said to be Dedekind oc—complete if every non-empty finite or count-
able subset which is bounded from above has a supremum and it is Dedekind
complete if this is the case for every non-empty subset of £ which is bounded
from above. E is said to have the weak Fatou property for monotone se-
quences if it follows from 0 < z, T (n > 1) and sup,, |[|z.|| < oo that
T = sup,-; T, exists in E. In this case, F is a Dedekind oc—complete Ba-
nach lattice [19, Theorem 113.1]. If, in addition, ||z|| = sup,s, ||7,||, then
' is said to have the Fatou property for monotone sequences (or simply o—
Fatou property). In a similar way, the space E is said to have the weak
Fatou property for directed sets if it follows from 0 < z, 1 and sup, ||z, || < oo
that x := sup, z, exists in E. As above, F is now Dedekind complete ([19,
Theorem 107.5]). Moreover, if ||| = sup, ||z, ||, we will say that £ has the
Fatou property for directed sets.

An operator T: F — F between Banach lattices is said to be an order
isometry if it is a linear isometry which is also an order isomorphism, that
is, T'is linear, one to one, onto, || Tz||r = ||z| g for all z € F and T (inf{x, y}) =
inf{Tz, Ty} for all z,y € E. In this case, we say that F and F are order
isometrics.

A Banach function space over a measure space ({2,%,)) is a Banach
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space F of (equivalence classes of) measurable functions which are inte-
grable with respect to A\ on sets of finite measure, contains all characteris-
tic functions of sets of finite measure, and satisfies f € F with ||f] < ||¢]|
if | f| < |g| with g € E. Our main reference for Banach lattices and Banach
function spaces is [13]; we also use [1, 3,17, [18].

Throughout this work R will be a 6—ring of subsets of (2, that is a ring of
sets closed under countable intersections, and R'¢ the s—algebra of subsets
A of Q which are locally in R, i.e. such that AN B € R for every B € R.
Measurability of the functions will be defined with respect to R and the
space of measurable real functions on (2, R"¢) will be denoted by M (R!*).
We will also use the notation S(R'¢) for the set consisting of simple func-
tions based on the o—algebra R'* and S(R) for the set of simple functions
which are supported in R.

A vector measure v: R — X is a set function such that }_ ., v(4,)
converges to v(U,>14,) in X for every sequence (A, ),>1 of pairwise disjoint
sets in R with U,,>14,, € R.

The semivariation ||v| of v in R"¢ is given by |v|(A) = sup{|z*v|(A) :
r* € By+}, A € R, where |z*v| is the variation of the measure z*v: R — R,
that is |z*v| is the countably additive measure |z*v| : R — [0, oc] defined
by |z*v|(A) = sup{>_ |x*v(A;)| : (A;)finite disjoint sequence in R N 24}. The
semivariation is always finite on R, and

A
W <sup {|v(B)| : BeRN2'} < |vl|(4), AeR™,

see [12, Section 2], [16, Lemma 3.4 and Corollary 3.5]. A set B € R/*° is
v—null if ||v||(B) = 0, and a property holds v—almost everywhere (v—a.e. for
short) if it holds except on a v—null set.

Following Lewis [12] and Masani and Niemi [15], [16] we define now
what an integrable functions with respect to a vector measure on a §—ring
is. If v: R — X is a vector measure, we write L} (v) for the space of func-
tions in M (R!*¢) which are integrable with respect to the scalar measure
z*v for all z* € X*. In L. (v), functions which are equal v—a.e. are identified;
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L} (v) is a Banach space when the norm

111, = sup{ [ 1fldlav] : a* € By},

is considered.

Moreover, it is a Banach lattice having the o—Fatou property for the v—
a.e. order and an it is an ideal of measurable functions, that is, if |f| < |g]
v—a.e. with f € M(R"*) and g € L. (v), then f € L} (v).

Although L) (v) is not in general a Banach function space over any z*v,
it still satisfies that convergence in norm of a sequence implies v—a.e. con-
vergence of some subsequence (see [16, Lemma 3.13] or [19, 100.6]).

A function f € L. (v) is integrable with respect to v if for each A € R*
there is a (unique) vector denoted by [, fdv € X, such that z* < IR fdu) =
[ fdz*v for all 2* € X*. Sometimes we write [ fdv for [, fdv. We denote
by L'(v) the space of integrable functions with respect to v.

Notice that for simple functions ¢ = > " a;xa, € S(R) we have that
¢ € L'(v) with [, odv = 3" av(4; N A), A € Rl*“. Furthermore, S(R) is
dense in L!(v) (see [12, Theorem 3.5]).

The space L'(v) is a Banach lattice for the order structure of L. (v); in
fact, it is an ideal of measurable functions and also within L. (v); see [16,
Theorem.4.10]. By [12, Theorem 3.3], L'(v) is also order continuous and
may not have weak unit (see [8, Example 2.2] for a concrete example).

The integration operator f € L'(v) — [ fdv € X is linear and continu-
ous with | [ fdv| < /],-

A vector measure v: R — E with values in a Banach lattice E is positive
if v(A) > 0 for all A € R. In this case, the integration operator 7,,: L'(v) —
E is positive (i.e. I,(f) > 0 whenever 0 < f € L'(v)) and it can be checked
that || f[l, = [|1,(|f])] for all f € L'(v).

Each vector measure v defined on a o—algebra satisfies that xo € L'(v)
and so [|v||(Q2) = ||xall, < oo, that is, v is bounded. It is relevant for this
paper that this does not hold in general for vector measures defined on
0—rings ([8, Example 2.1]).



1.2 Preliminaries and notation. 11

As we have already pointed out, the properties of a vector measure v
defined on a é-ring R influence the space L'(v). Let us recall the conse-
quences on the lattice properties of L'(v) that produce the strong additivity
and the o—finiteness of v.

A measure v is strongly additive if (v(A,)),>1 converges to zero when-
ever (A,),>1 is a sequence of disjoint subsets of R. It is known that v is
strongly additive if and only if xo € L'(v) —in this case, yq is a weak unit
for L'(v)— and if and only if all bounded measurable functions belong to
L'(v). Under this requirement v is bounded and L'(v) coincides with the
space L'(7), where U : R — X is a vector measure that extends v. L!(v) is
then a Banach function space over (2, R'¢, |z5v|), where |25y is a bounded
control measure for v, zj; € Bx-, [8, Theorem 2.6].

A measure v is said to be o—finite with respect to R (just o—finite for
short) if there is a sequence (A,),>; in R and a v—null set N € R such

Every vector measure defined on a o—algebra is strongly additive and
range bounded. In the case of vector measures defined on a J-ring, each
strongly additive measure is o—finite (see [4, Lemma 1.1]) but the opposite
is not true (see [8, Example 2.1]).

In the general case of not strongly additive measures, there is no rela-
tion between oc—finiteness and boundedness of the measure (see [8, Exam-
ple 2.2]). However —as for general Banach function spaces— o—finiteness
of a measure v is equivalent to the existence of a weak unit in the space
L'(v) and to the existence of a bounded local control measure for v (see
[8, Theorem 3.3]). Recall that a countable additive vector measure \ : R —
[0, oo] is a local control measure for v if it satisfies that lim - za)—0 [|[V(A)]| =
0 for all B € R and that every v—null set in R¢ is also \—null.

We cannot assure in this case that L!(v) is a Banach function space with
respect to any measure space (2, R!°°, \), being ) a local control measure
for v, but if v is o—finite, then L!(v) is an order continuous Banach lattice
with weak unit, and so L'(v) is order isometric to L'(7) for some vector
measure 7 defined on a o—algebra of sets (see [6, Theorem 8]). A more
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concrete description can be done. If the measure v is o—finite and ¢ is a
weak unit for L'(v), then L'(v) is order isomorphic and isometric to L*(v,),
where v, : R"* — X is the vector measure given by v (A) = [, gdv (see [8,
Theorem 3.5]).

When no restrictions are imposed to the vector measure v on a é—ring,
the space L'(v) is still an order continuous Banach lattice and so it can be
represented as an unconditional direct sum of a family of disjoint ideals,
each of them with weak unit. Moreover by [6, Theorem 8] each one of these
ideals is the space L' of a vector measure on a oc—algebra.

Again, a concrete representation of these spaces can be given: L'(v)
can be written as an unconditional direct sum of disjoint ideals, each of
them being order isometric to L'(v4), where each v, is the vector measure
v restricted to a o—algebra as AN R for some A € R.

More precisely, in the proof of Theorem 3.1 in [4], it is shown that there
exists a maximal family {A, : o € A} of non v-null sets in R with A, N
Ag v-null for a # 5. Let v, be the restriction of v to the o-algebra A, N
R ={B€R : B C A,} and consider the bounded linear projections P, :
L*(v) — L'(v) given by P,(f) = fxa,. Then, if f € L'(v), there exists
a countable subset I in A such that f = > _, fxa, v-a.e. and the sum
converges unconditionally in L'(v). Thus f is uniquely represented as an
unconditional direct sum of elements of the family of disjoint closed ideals
(P,(L'(v)))aeca Where every space P,(L'(v) is order isometric to L'(v,) ([8,
Theorem 3.6]).
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Motivation

2.1 Representation theorems.

As it was already mentioned in the Introduction, vector measures can be
used for representing Banach lattices as spaces L'(v) and L. (v) of inte-
grable functions and weakly integrable functions, respectively. Let us ex-
plain briefly the details of the corresponding representation theorems.

e For the case of an order continuous Banach lattice £ with a weak unit,
by a classical representation theorem, there exists a Banach function space
X (p) over a positive finite measure space (£2,3, ) and an isometric order
isomorphism ¢ : X(u) — E ([13, Theorem 1.b.14]; see also [19, Theorem
120.10]). As shown in the proof of the theorem, there exists a vector mea-
sure n : X — X (u)* defined by n(A) := x4, A € X such that the integration
map I, : f — [ fdnis an order isometry of L'(n) onto X (x). Then, for the
E*-valued vector measure v := ® o7, the map I, = ® o I, is an order isome-
try of L!'(v) onto F which maps the weak unit xq of L!(v) onto a weak unit
of E.

e When F is an order continuous Banach lattice, the key for constructing
the vector measure is a classical result which ensures that £ can be then
decomposed into an unconditionally direct sum of a family of mutually dis-
joints ideals { £, }.cn, each E, having a weak unit. That is, every e € F has

a unique representation e = Y _, e, with e, € E,, only countably many

a€cA

13
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eq # 0 and the series converging unconditionally ([13, Proposition 1.a.9]).

Each F, is an order continuous Banach lattice with a weak unit, then,
by the representation theorem described above, there exist a o-algebra >,
of parts of an abstract set {2, and a positive vector measure v,: ¥, — FE,
such that the integration operator I, : L'(v,) — FE, is an order isometry.

Consider now the set Q = Ugea ({a} x Q,), that is
Q={(o,w): «€ A and w € Qy}.

If we denote Uyea({a} x 4,) = {(0,w) : @ € A and w € A,}, where
A, C Q, for all « € A, and for every I' C A we write Uyer({a} x A,) =
Uaea({@} x A,) whenever A, = () for all @ € A\T', then the family R of sets
Uaen({a} x A,) satisfying that A, € X, for all « € A and there exists a
finite set I C A such that A, is v,-null for all « € A\/, is a é-ring of parts
of Q.

Moreover, R = { Usea ({a} x A,) : Aq € 5, for all a € A}

Let v: R — E be the vector measure defined by v( Usea ({a} X 44)) =
> wea Va(Aq), then the space L'(v) is order isometric to £. Even more, the
integration operator I,: L'(v) — F is an order isometry.

e If F is a Banach lattice satisfying the c—Fatou property with a weak
unit belonging to the o—order continuous part F, of E, then there exists a
vector measure v defined on a o—algebra such that F is order isometric to
L} (v). In the proof it is noted that in this case E, is also order continuous.
Indeed, E, is an ideal of F which is Dedekind c—complete as it is c—Fatou
([19, Theorem 113.1]). Then, FE, is also Dedekind oc—complete and, as it is
o—order continuous, it follows that it is order continuous ([13, Proposition
1.a.8]). The proof of the representation of F as an L} (v) consists in taking a
vector measure v such that L!(v) is order isometric to E, via the integration
operator I, and extending I, to L} (v). The result is that this extension is
an order isometry from L} (v) onto FE.

e Finally, let £ be a Banach lattice with the Fatou property and such
that the order continuous part E,, of E' is order dense in E. In this case,
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E has the c—Fatou property and then F,, = E,, as we have already note.
Then, we can take the vector measure v associated to £, as in Section 3
of [91, and so I,: L'(v) — E, is an order isometry. The way as the vector
measure is constructed is crucial. In fact, L. (v) has actually the Fatou
property, where it is an open question if it is so in the general case. Then it
is possible to extend I, to the space L. (v) in a way that the extension is an
order isometry between L. (v) and F.

When our framework are order continuous Banach function spaces, the
existence of a weak unit in it, is equivalent to the space to be defined over
a o—finite measure space. Let us remark how the order isometry which we
obtain onto the corresponding L! space works.

Let X (i) be an order continuous Banach function space based on a pos-
itive, finite measure space (€2,3, ). Note that the constant function yg, is
then a weak unit in X (x). In these conditions X (u) is then order isomet-
ric to an space L'(v) of integrable functions over a vector measure on a
o—algebra. In fact, let sim > denote the vector space of all ¥—simple func-
tions. The X (u)—valued set function v : A — x4, A € ¥ is a positive vector
measure and 7, : L'(v) — X (u) is an order isomorphism onto its range such
that I,(p) = ¢, for every ¢ € sim X. Since sim ¥ is dense in both L'(v)
and X (v), it follows that I,(f) = f for every f € L'(v); in other words,
L'(v) = X(p) and I, = idx(,. Moreover, the norms in L'(r) and X (x) are
equal.

Let X (1) be an order continuous Banach function space over a o-finite
(but not finite) measure space (€2, %, ). Note that the function y, is not a
weak unit of X (u) (it is not even in X (u1)), and so, the representation theo-
rem using vector measures on o—algebras when applied to this case cannot
done the identity map since the order isometry that we obtain of L'(v) and
X (p) carries the weak unit yq of L'(v) onto a weak unit of X (1) which nec-
essarily fails to be the same. In this case, X (1) is order isometric to another
Banach function space over a positive, finite measure. More precisely, sup-
pose Q = ('™ A, with u(4,) < 400, 4, € Y and let g := > 7° mX“n’
then g is a weak unit in X (x). Define py(A) := [, gdu, A € ¥ and consider
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X(pgy) the space of (classes of) measurable functions (note that ;1 and g,
have the same null sets) with the norm || - |[x(.,) = || - 9/|x(,)- The space
X(py) is a Banach function space over the finite measure space (2, %, 1 )
and the multiplication operator M,-: : X () — X(p,) is an order isometry.
Applying now the previous result, there exists an L!(v) space of integrable
functions with respect to a vector measure on a o—algebra such that the
identity map is an order isometry from L'(v) to X (u,). Consequently the
multiplication operator M, : L'(u) — X (u) is now an order isometry.

This is not the case when we represent X (1) as an L' space respect to
a vector measure on a J—ring. Both spaces can be now identified having
the same elements. Indeed, suppose again Q = (J* A, with u(4,) < +oo,
A, € X, for every A, there exists a countably additive measure v, : 3, — A,
defined by v,(B) = x5, B € %, (the o—algebra of measurable sets in A,)
such that the identity map is an order isometry from L'(v,,) to A,. Consider
the é—ring R = {U,¢;B,, : I C Nis finite , B, € 3,,} and the vector measure
A=UperB, e R=v(A) =3
identity map and a biyection that preserves order and norm between the
spaces L'(v) and X (u).

vn(Bp), then the integral operator is the

Consequently, the representation provided in the approaches above are
different. In the next section we present a concrete example which shows,
precisely, these differences.

2.2 The canonical example.

Let us consider the o—finite measure space ([0, +0), %, 1), with ¥ the o—
algebra of Lebesgue measurable subsets and p(A) := Y2 | sLm(AU[n, n+1])
where m is the Lebesgue measure on [0, +00). Let us denote by L°([0, +0))
the set consisting of real Lebesgue measurable functions on the interval
[0,4+00) where p—a.e. equal functions are identified. Finally let us denote
by m, the Lebesgue measure on the interval [n,n + 1] for n € N (including

0). As usual we write f:“ |f(x)|dz instead of [, ., [f(z)|dm,(z). In this
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section we shall deal with the space F := Y, L'(m,,), i.e.

E = {fELO([O,—l—oo)): feL'(n,n+1]), n € Nand sup/n |f(x)|dx<oo}.

neN

This function space is a Banach lattice when endowed with the p—a.e.
order and the norm

n+1
£l i=sw [ If@ds, feE,
It is in fact a Banach function space on ([0, +00), 3, ). This space is not
o—order continuous, since clearly X[ ;) € £ but xp+o) & Es, Where E, is
the o—order continuous part of £, which is the space E, = Y _ L'(m,), i.e.

n+1

E, = {fEZLl(mn): lim |f($)|d:B:O}

n—-4o00 n

. {fel;ff(mn)r(/n

n+1

F(@)] ), € } .

It is easy to see that E has the c—Fatou property. Notice that the func-
tion X[o4c) is obviously a weak unit for £ that is not in E,. However, the
function g := " | =< X[n.n1) is also a weak unit, but g € E,. This fact will
be relevant in what follows.

Let us see which are the representations that can be obtained using the
approaches 1) and 2) explained in the Introduction.

1) First, since E' is a o—Fatou Banach lattice with weak unit g belonging to
E,, there is a vector measure v defined on a c—algebra and with values
in E, such that E is order isomorphic and isometric to L. (v). In this
case, the set map m, on the Lebesgue measurable sets with values on
E, =3, L'(m,) given by my(A) = gxa is a countably additive measure.
The space of integrable functions L'(m,) is

L'(my) = {fe€L%0,+)): fg € E,}
n+1

= {erLl(mn): lim |f(x)|g(x)d:z::0}.

n—-4o0o
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2)

Consequently, the multiplication operator M, : L'(m,) — E, given by
M,

g
since maps the function x| . into the function g, i.e. the elements

(f) := fg is an order isometry —but it does not identify the functions

are not the same—. Moreover, the same map M, can be extended to be
defined from L} (m,) to E as a bijective isometry between both spaces.

On the other hand, we can consider the representation theorem for order
continuous Banach lattices without considering the existence of weak
unit in E in order to represent E, as a space L'(v), where v is a vector
measure defined on a j—ring and with values in E;. Recall that E, =
>, L'(my) and so E, can be written as an unconditional sum of the
Banach lattices L'(m,,) that are order continuous and have weak units
Xinn+1), 7 € N. For each n € N, if we define v,, : £, — L'(m,,) by v,(4) :=
Xa, A € ¥, the o—algebra of measurable subsets of [n,n + 1], v, is a
vector measure such that L'(v,) is exactly (identifying functions) the
space L'(m,,). If we consider now the 6—ring

R = {A = UieIAi : I C N is finite ,Ai S 22}
and the measure

A=UieiAi € R v(A) = 1i(A;) € E,, (2.2.1)
el
the identity is a lattice isomorphism and an isometry between the spaces
L'(v) and E,. The identity can also be seen as an isometric lattice iso-
morphism between L} (v) and E, since E satisfies the conditions of The-
orems ?? and[4.3 of this work.

Notice that the same analysis that we have done for F can be done for a

space G := Y, L*(m,), 1 < p < 0o, and in this case the function x| . does

not belong to G. However, it is order continuous and L'(v) = L} (v) so there

is a representation of GG using a vector measure on a c—algebra, but it does

not identify functions directly. Notice also that the approach in 2) gives

the same structure result if we consider a non countable sum >, L' (1),

1 < p < oo, for a family {u; : i € I} of probability spaces. In this case, the

approach in 1) cannot be done.



Chapter 3

The influence of the vector
measure in the lattice structure
of the spaces L., (v)

3.1 Order continuity type properties.

In this section we introduce new requirements for the measure v and we
analyze the consequences on the spaces of weakly integrable functions with
respect to v.

We start first with a series of results on order continuity and related
topics.

Definition 3.1 We say that a vector measure v is locally o—finite with re-
spect to a d-ring R (locally o-finite for short) if given a set B € R'° with
[v|[(B) < oo, B can be written as B = (U,>1 4,) U N, with A, € R and
N € R @ v-null set.

If v es o—finite, then is clear that it is locally o—finite. However, there

are vector measures that are locally o—finite that are not o—finite. The
following example shows this.

19
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Example 3.2 Let I := [0, o0) and consider the 6-ring R := {A C I' : A finite}.
We construct three examples of vector measures taking values in spaces with
completely different topological and lattice properties by using the partition
of [0, 00) given by the intervals [n — 1,n), n € N.

(1) Let {e, : n € N} be the canonical basis of c,. Let us define the set
card(An)

function n : R — co by n(A) = > o, =5 en, A € Rwith A = Uy>1 A,
where A, .= ANn—1,n). The functio_n 7 is a vector measure on R, and a set
N € RY is n-null if and only if n(A) = 0,YA € RN 2N, and this happens if
and only if N = (. Let us show that v is locally o-finite with respect to R. If
B € R is finite or countable, the conditions in the definition for the sets are
clearly fulfilled. Consider an uncountable set B € R'. It is enough to see
that ||n||(B) = 4+o00. Since B is uncountable, there is an interval [nyg — 1,ng)
such that card(B N [no — 1,ng)) = oco. Since the semivariation is a monotone
function, we prove that ||n||(B N [ng — 1,n9)) = oco. Equivalently, it can be
seen that sup{|[n(A)|l, : A € RN 2BMmo—Lm)y — oo Consider a finite set
A C BN ng— 1,n0) such that card(A) = n; it holds that ||n(A)||,, = <2 —

s — oo when n — oo, and so sup{||n(A4)|l, : A € R N2BMmo-1no)} — o,

Consequently, n is locally o-finite with respect to R. However, it is not o-
finite since |0, +00) cannot be written as a countable union of finite sets.

(2) Consider now v : R — 11(I") defined by v(A) := >, -1 GmX{y,} Where
A e Rwith A= {v,7%,...,7m} and a,, == 1/2" if v, € [n - 1,n). It is easy
to see that v is a vector measure on R, and as in the example above a set
N € R is v-null if and only if N = (.

The measure v is locally o-finite with respect to R, but it is not o-finite.
As in (1), to see that it is enough to prove that if B € R'¢ is uncountable then
|lv||(B) = co. Take such a set B and an interval [ny — 1,n0) satisfying that
card(B N [ng — 1,ng)) = oc. For every finite set A C BN [ng — 1,n,) we have
that |[v(A)|[ir) = 2 er V(A (V)] = cardl) _y oo when the size of A increases,

2m0
and so ||v||(B) = oo. Therefore v is locally o-finite with respect to R, but not
o-finite.

(3) Let 1 < p < oo. Consider the space 1,(I') and the family of Lebesgue
measure spaces that are considered to be disjoint ([0,1],B,dt);, i € I'. Take
the sequence (1) of the Rademacher functions in |0, 1] and consider the ¢-



3.1 Order continuity type properties. 21

ring
R ={A = Uer,A; : A; € Beach A; considered in ([0,1], B,dt);, Iy finite}

and the vector measure v : R — @zp(r) co given by

=v(|J A): ZX{,/ t)dt),, ToeR.

i€lg i€l

This vector measure is well defined as a consequence of the Riemann-
Lebesgue Lemma, taking into account that the Rademacher functions define
an orthonormal system in L?*|0,1]. Clearly, it is not o-finite. However, using
the same arguments that in the examples above, it can be proved that it is
locally o-finite.

In our first result we characterize the local c—finiteness. We start with
a lemma.

Lemma 3.3 Let R be a d-ring of subsets of ), X a Banach space and v :
R — X a locally o—finite vector measure with respect to R. Given ¢ € S(R!¢)
there is (;)j>1 C S(R) such that ¢; — ¢, v—a.e.

Proof Let o = SN a;xp, with ¢; € R\ {0} and A; € R for 1 < i < N.
Since for all 1 < i < N we have that ||v||(B;) = < |a;|7H|oll, < oo,
then by the local o—finiteness of v with respect to R, we can find a sequence

(AY) C R, that we can assume to be pairwise disjoint, and a v—null set
N’ € R*¢, such that B; = (U,> 4}) UN’. Hence

N N N
7= Z iXB: = Z aiX(UnmA%)UNi - Z QiXUn>1 45>
i=1 i=1 B i=1

that can be written, just by reordering the sets, as

“+oo
Y= anXA - hm anXAna v—a
n=1
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Theorem 3.4 Let v: R — X be a vector measure on a 6-ring of subsets
of an abstract space ) and with values in a Banach space X. The vector
measure v is locally o—finite if and only if for every 0 < f € Ll (v), there
exists a sequence (p,) C S(R) such that 0 < ¢, 1 f v—a.e. Consequently
L'(v) is super order dense in L} (v).

Proof. Suppose that v is locally o—finite and let 0 < f € L} (v). There exists
a sequence (v,,) C S(R'"*) such that 0 < ¢,, T f v—a.e. Then, there exists a
v—null set Z such that ¢, (w) — f(w) for each w € Q\Z.

Fix n. We can write v,, = 2521 o xar With (A%); pairwise disjoint and
af > 0. Then, taking 3, = min{af, ..., a} }, it follows

1 1

So, there exist (A7); C R and a v—null set Z" such that Supp ¢,, = (U; A7) U
AR

Define ¢,, = PnXup un_ ai € S(R). Of course, 0 < ¢, 1 and ¢, < f. Let
us see that ¢, 1 f v—a.e. If w ¢ Supp f, then ¢, (w) = 0 — f(w) = 0. Let
w € Supp f\(U, Z"U Z) and € > 0. Since w ¢ Z, there exists n,, such that

[f(w) = ¢n(w)| <& foralln=n,. (3.1.1)

In other hand, since w € Supp f = UpSupp 1y, there exists k, such that
w € Supp ¥y, = (U; A) U Zk. As w ¢ Z*, there exists ji, such that
w € A?:w C U, U, A for all n > ki, ji,. From this and (3.1.2), for all
n > n, = max{ny, ky, jk, }, it follows that

[f(w) = pn(w)| = |f(w) = Pn(w)] <e,

thatis, 0 < ¢, 1 f v—a.e.

Conversely, suppose that for every 0 < f € L. (v), there exists a se-
quence (p,) C S(R) such that 0 < ¢, 1+ f v—a.e. Let B € R!*° such that
|B|| < oo. Then, 0 < xp € L. (v). So, there exists a sequence (p,) C S(R)
such that 0 < ¢, 1 x5 v—a.e., that is, there exists a v—null set Z such that
¢n(w) 1 xp(w) for each w € Q\Z. Then, B = (U, Supp ¢,) U (BN Z), where
Supp ¢, € R and BN Z is v—null. Finally, since S(R) C L. (v), L'(v) is super
order dense in L} (v). O



3.1 Order continuity type properties. 23

Let us show an example of a space L!(v) of a locally c—finite vector mea-
sure v. Consider the vector measure given in Example [3.2(3). It is already
known that the space L'(n) of the vector measure n : B — ¢, given by
n(A) == ([, rx(t) dt)x € co coincides with L'[0, 1] (see the example after The-
orem 3 in [6]]). An straightforward computation using this result shows
that L'(v) = @lp(r) L'[0,1].

As we said in Preliminaries, for a vector measure v defined on a é—ring
the space L'(v) can be written as an unconditional direct sum of spaces
L'(v4) where v, is the restriction of the measure v to the o—algebra ANR
and A € R. This decomposition allows to see each function of L'(v) as a
limit —in the norm and also in order— of the sequence of partial sums
(>°% fxa:)n>1, with A; € R. As we shall show in what follows, a similar
decomposition —but in order only— can be given for the space L! (v) when
v is a locally o—finite vector measure with respect to R.

Theorem 3.5 Let R be a d-ring of subsets of a set Q) and X a Banach space.
If v : R — X is a locally o—finite vector measure with respect to R then the
space Ll (v) can then be written as a v—a.e. pointwise direct sum of spaces
Ll (va), where for each A € R, v, is the vector measure v restricted to a o—
algebra as AN R. Concretely, each function f € L. (v) can be written as a
sum —in order— of a countable set of projections over these spaces Ll (v4).
The converse is also true.

Proof: Let {A, : @ € A} be the maximal family of non v—null sets in R such
that A, N Az is v—null for o # § and such that for each B € R, B = U,/ (BN
A,)UN with I countable and N € R a v—null set explained in section 2. For
each a € A, consider again the oc—algebra of subsets of A,, R, = A.NR =
{Be€R:BCA.},letv,: R, — X be the restriction of v to the c—algebra
R. and consider the linear (bounded) projections P, : L} (v) — L. (v) given
by P.(f) = fxa,. Recall that the sequence (P,(L.(v)))aea is a family of
disjoint ideals of L, (). Let f € L} (v), we have to see that f = > _; fxa.
v—a.e. for a countable subset / C A. Since by hypothesis v is locally c—finite
with respect to R, by Theorem there is a sequence (¢,), C S(R) that
converges to f v—a.e. On the other hand, for each simple function ¢ € S(R),
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let us write ¢ = Zle a;x s, such that (B;); C R are disjoint; we have that
Y = Zle (5 XUner, (B;NA) V—8-€., being I; C A countable. Thus if we take
I = Ulelj, then x4, = 0 v—a.e. for all o ¢ I. In particular, for each n,
consider /,, C A the countable set such that ¢, x4, = 0v-a.e. forall o & I,,.
Then, taking into account that the support of f is contained in the union of
the supports of the functions ¢,,, we have that fy,, = 0v—a.e. foralla ¢ I,
where I = U,>1/, is countable and consequently, since ¢, x4, T fxa.,, We
obtain f =3 _; fxa, v-a.e.

For the converse, let B € R with ||v|(B) < oo. We have to prove
that B = (U,>14,) UN, with 4, € R and N € R v—null. Since |xp/1. @) =
|v||(B) < oo, the characteristic function x5 € L! (v), and then by hypothesis
it can be written as xp = > .; XBX4. V—a.e., where [ is countable. Then,
XB = Y nes XBNAa = XUner(BnA,) V—a.e. and B = Uyer(B N A,) UN where
BN A, € R (by definition of R'*) and N € R is v—null. O

In the case of spaces of integrable functions with respect to a vector
measure defined on a o—algebra, it is well known that (L. (v)), = L*(v) (see
[7, p.192] or [18, p.144]). However it is an open question if it is the case
when we work with vector measures defined on d—rings. We present here
an equivalent condition.

Definition 3.6 We define a vector measure v to be weakly locally o-finite
whit respect to R (weakly locally o-finite for short) if for every B € R!°° with
|lv||(B) < oo and satisfying that ||v||(B,) — 0 whenever (B,) C B and B, |
with N, B,, being v-null, it follows that there exist (A,) C R and a v-null set
N such that B = (U,, A,) UN.

Theorem 3.7 The vector measure v is weakly locally o—finite if and only if
(Li,(v)), = L'(v).

Proof. Suppose that v is weakly locally o—finite. Note that L'(v) C (L}, (v)),.
Let us prove the converse containment. Let 0 < f € (L. (v)), and (¢) C
S(R") such that 0 < ¢,, + f v—a.e. Then, there exists a v—null set Z such
that ¢, (w) — f(w) for each w € Q\Z.
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Fix n. We can write v,, = Zf"l o xar With (A%); pairwise disjoint and
af > 0. Then, taking 3, = min{af, ... ozkn} it follows

1 1
][ (Supp ¥n) = [IXSupp wullv < B_||77Z)n||v < ﬁ—llf\ly < 0.

Moreover, given (By) C Supp v, such that B, | with N;Bj being v—null,
we have that xp, | 0 v—a.e. and xp, < Xsupv, < 5-f € (L,(»)),- So,
[¥|(Bk) = [IxB,ll, — 0. Therefore, there exist (A7); C R and a v—null set Z"
such that Supp ¢,, = ( U, A;‘) uZzm.

Define ¢, = wnXU;L:IU}L:IAé_ € S(R). Of course, 0 < ¢, T and ¢, < f. Let
us see that ¢, T f v—a.e. If w ¢ Supp f, then ¢, (w) = 0 — f(w) = 0. Let
w € Supp f\(U, Z"U Z) and € > 0. Since w ¢ Z, there exists n,, such that

|f(w) — Y, (w)] <e foralln>n,. (3.1.2)

In other hand, since w € Supp f = UpSupp 1y, there exists k, such that
w € Supp ¥y, = (U; A) U Zk. As w ¢ Z*, there exists ji, such that
w € Af:w C U, Up_, Al for all n > k,, ji,. From this and (8.1.2), for all
n > n, = max{ny, ky, jk, }, it follows that

[f(w) = pn(@)] = |f(w) = Yn(w)| <e.

Then, f > f—¢, | 0 v—a.e. This implies that || f — .|, = 0 as f € (L, (v)),.
Since (¢,) C S(R) and S(R) is dense in L'(v), we have that f € L'(v). The
same holds for a general function f by taking positive and negative parts.

Suppose now that (L, (v)), = L'(v). Let B € R'* with ||v||(B) < co and
satisfying that ||v|/(B,) — 0 whenever (B,,) C B and B, | with N, B,, being
v-null. Let us see that yp € (L}, (v)) . Note that x5 € L} () as || (B) < .
Let f, € L. (v) be such that x5 > f, | 0 v—a.e. Then,

UHU{Weﬂilfn !>—} Uﬂ{weﬂ X )\>_}

N>1k>1n>k N>1k>1

is a v—null set. In particular, for each fixed N > 1, the set N> {w € Q :
| fr(w)| > &} is v-null. Since, {w € Q@ : |fy(w)| > +} C Supp f, C B and
{weQ: [fiw)]>+} L with Nys1{w € Q: |fu(w)| > &} being v-null, then
W@ e Q: (@] > 1)) -0,
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Given ¢ > 0, take N. such that N. > 2””” . Noting that f, = f.xs <
x5 < 1, we have that

I, + [[faxXgwea: >yl
1

}
< Niuuu +HvH({w€Q [ (0 ‘>E}>

< Srl({wen: hwl> w}) <e

£

<L
N

for all large enough n.

So, xp € (L),(v)), = L'(v). Then, there exists (¢,) C S(R) such that
v, — Xp in norm and v—a.e., that is, there exists a v—null set Z such that
¢n(w) = xp(w) for each w € Q\Z. Hence, B = Supp x5 C (U, Supp ¢,) U Z,
and so B = (U, BNSupp ,)U(BNZ), where BNSupp ¢, € R (as Supp ¢, € R)
and B N Z is v—null. Therefore v is weakly locally o—finite. O

The following example shows that locally c—finiteness and weakly lo-
cally c—finiteness are not equivalent conditions on v.

Example 3.8 Let I' := (0, +00), the 0-ring R := {A C I' : A is finite} and
v:R = co(l') defined by v(A) := 3 4 SX(r) = 2im1 5- X when A € R with
A={v,7%,---,} C (0,400). Clearly, v is a vector measure, but it is not
locally o—finite since we can find B € R'"¢ = 2V with ||v||(B) < +oo such that
B # (Up>1 A,) UN, for every A, € R,n € N and every v—null set N € R".
Indeed, let B = [2, +00) € R'. Since sup,cr [v(A)(7)] = supi i is, 0} < 3,
when A= {v1,7%,...,%m} € RN22+®) then

SIVIE) < sup{l#(A) oy : 4 € RO < 5
therefore we get that ||v||(B) < +co. On the other hand, as in Example[3.2|a
set N € R is v—null if and only N = (). Since B cannot be expressed as a
countable union of finite sets, v is not locally oc—finite.

In order to see that (L. (v)), = L'(v) let us first show that L} (v) = ~I=(T)
and L'(v) = ve¢o(T):

To see that L. (v) = vI=(T), fix 2* = (B,)er € (co(I"))* = I}(T"). Clearly for
all A € R the scalar measure (z*v)(A) = xz*(v(A)) = > 4 Bﬁ and for all
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B € R its variation |v*v|(B) = Y- 5 |B,|:. Hence

[ 1fdad = Y 1lIs

~€B
for all B € R, in particular for B =T, and then f € L'(|x*v|) if and only
if 3 er [f(DIIB, |5 < o0, and so f € L, (v) if and only if f~ € I*(T).

Let us show now that L'(v) = ~co(T). Indeed, given ¢ € S(R) and B €
R'c it is easy to see that [, pdv = (@%XB)%F. Then, by [8, Proposition 2.3],
f € LY (v) if it is a limit v—a.e. of a sequence (p,),>1 in S(R) such that
[ on dv converges in cy(I"), with B € R!°c. Moreover, in this case

. 1 . 1 1
/ fdv = lim | on dv = lim (n—xp) = (1m ¢n)—xp = f—x5.
Taking in particular B = T we obtain that f € L'(v) if and only iff% € co(I).

Moreover, if f € L'(v), since v is a positive measure, [18, Lemma 3.13] gives

1 1
10 =1 [ 171800y = =y = 17 e

Finally, let us show that (L (v)), = L'(v). To see this, let f € vI°(T) \
v¢o(T), then there is an ¢ > 0 such that H = {y € T : |[y"' f(y)| > ¢} is not
finite. Let {y1,7%,...} C H; we have that |y, ' f(v;)| > ¢ for all i € N. If we
define the sequence (f,)n>1 in 7I°(I") given by

0, in other case

it is clear that f, | 0 and |y, f(%)] = € = (7, )yie = v fal) for all i >
n, from which |f(v)] > fu(y) for all n € N and v € I. But || fy| o) =

17 fallieey = sup,er |7 fu(y)| = € for all n € N. Therefore || f,|| i) - 0
and [ & (71°(T")).. Consequently, (7I1*(I')). C veo(I') and the equality is
obtained, since the opposite inclusion always holds.

3.2 Fatou type properties of L. (v).

In the case of o—algebras it is known that the “c—Fatou completion” of
L'(v) is L} (v) (see the comments just before Proposition 2.4 in [7, p.191]).
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This can be easily extended to the case of o—finite vector measures on j—
rings. However, this property does not hold any more under just weak
o—finiteness assumptions on v. In the following example we show a vector
measure that is locally o—finite and there is a o—Fatou ideal that strictly
contains L'(v) and is strictly contained in L. (v).

Example 3.9 Let I be an uncountable index set, and consider as in Ex-
ample the 6-ring R of the finite subsets of I. Let v : R — [>°(I") be
the vector measure given by v(A) := Zwe 4, X{~}- The corresponding spaces
of integrable functions can be easily calculated and are L'(v) = ¢y (T") and
L (v) = 1°°(T) (see [8, Example 2.2]). Let us write I3°(T') for the Banach lat-
tice of the bounded functions h : I' — R of countable support. It has the
o—Fatou property. However, L'(v) G I3°(T') & Ly, (v).

As we have said in Preliminaries, it is also known that the space L} (v)
of weakly integrable functions with respect to a vector measure on a /—
ring has the oc—Fatou property. When the j—ring is actually a o—algebra,
the space L. (v) has also the Fatou property. Indeed, the space L. (v) is a
Banach function space on a finite positive measure space (see Section 2)
and since it has the c—Fatou property, by [19, Theorem 112.3], L. (v) has
the weak Fatou property. Now, [7, Proposition 2.1] yields that L. (v) has
the Fatou property. In the general case, this is an open question. In this
section we provide a partial answer.

Recently, it has been proved that every Banach lattice with the Fatou
property such that its c—order continuous part is order dense in it, is order
isometric to a L} (v) space with respect to a vector measure on a é—ring ([9,
Theorem 8]). A further reading allows us to notice that the measure that
is used in the constructive proof of this result satisfy a good decomposition
property that is isolated and treated here. As we show it is in a sense the
key for the Fatou property to be satisfied for the space L} (v).

Let us define now a decomposition property for the vector measure that
will be shown to be in a sense equivalent to the fact that L. (v) has the
Fatou property. We will show first in Remark that it is always possible
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to obtain a disjoint decomposition of () using elements of R union a (non
necessarily measurable) v—null set (notice that this notion can be defined
for any subset of 2 in the following way: B C 2 is v—null if and only if

SUPger [v][(A) = 0).

Remark 3.10 Consider a é-ring R of subsets of 2 and a vector measure v
on it. Then there is a class of pairwise disjoint sets {A; : i € I} C R and
a disjoint v-null subset N C ) such that A = U;c;A; U N. To show this we
use Zorn’s Lemma. Consider the family Z of all disjoint classes of subsets
of R. Take the order given by the inclusion of classes. If we consider a chain
{F; € Z2:j € J}, JCI, then clearly Fy = Ujc,F; belongs to Z. Then there
is a maximal element F of Z. Let us show that Q) \ UacrA is a v—null set. If
this is not the case, there is an element A € R such that |v||(A) > 0. But this
implies in particular that there is a set A € R that is disjoint to the elements
of F. This contradicts the maximality of F.

Such kind of decomposition properties for é-rings are already known.
The one that is normally used in the setting of vector measure integration
is due to Brooks and Dinculeanu [4, Theorem 3.1], see also for instance
[8, Theorem 3.6]. However for the following definition we need a maximal
decomposition as the one above.

Definition 3.11 A vector measure v over a d-ring R of subsets of an ab-
stract set () is said to be R—-decomposable if there exists a maximal decom-
position of Q as in Remark [3.10|given by (,)aca in R and N v-null such
that

(1) for every arbitrary family (A,).ca of elements or R such that A, C €,
for all a € A, the union U,ca A, is in R, and

(2) for every arbitrary family of v—null sets (Z,).ca in R such that Z,, C €,
for all o € A, the union U,caZ, is v-null.
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Example 3.12 It can be easily seen that the property given above depends
on the particular maximal decomposition that we consider, even for the
case of finite measures on o—algebras. Take the Lebesgue measure space
([0,1], £, iv). Obviously, it is L—decomposable; just take the maximal decom-
position given by the single set {[0,1]|}. Notice also that L is a o—algebra and
so L°¢ = L. Consider now the maximal decomposition given by the single
points, i.e. {{v}:~ € [0,1]}, and the p—null set N = (). Take a non Lebesgue
measurable set A C [0,1]. Then A = U,ca{7}, but it is not in L. So (1)
in Definition is not satisfied. Moreover, {{7} : v € [0,1]} is a family of
p—null sets, but p({{7} : v € [0,1]}) = u([0,1]) = 1, that also contradicts (2).

Remark 3.13 All the classical examples of vector measures are R-decompo-
sable; consequently the corresponding space L} (v) has the Fatou property.
This is the case when the vector measure is actually defined on a c—algebra;
clearly, o—finiteness of v implies that v is R—decomposable. Moreover, dis-
crete vector measures are R—decomposable as well, i.e. if I' is an abstract
uncountable set, R = {A C T : Aisfinite }, R =2 and v: R — X for a
Banach space X.

Theorem 3.14 Let R be a é—ring of subsets of ), X a Banach space and
v : R — X an R-decomposable vector measure. Then L} (v) has the Fatou
property and L'(v) is an order dense ideal in it.

Proof. For every I C A finite, consider €); = U,¢;f), and the o—algebra
57 = {Uaer Ao : Ay € B, for all a € I} of parts of Q; and £, = RNQ,. Note
that Q; € Q and X; € R. Denote by v;: X; — X the restriction of v to X;.
Since v; is a vector measure defined on a o—algebra, L} (v;) has the Fatou
property.

For each f € M(R!¢), denote by f! the function resulting from the re-
striction of f to ;. Of course, f/ € M(X;). For every 2* € X*, it follows

| dla*v| = / |fIxa, dz*v). (3.2.1)
Qr Q
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Indeed, for every A € ¥; we have that |z*v/|(A) = |z*v|(A) and so it is
routine to check that holds for f € S(R®). For a general f the result
follows by applying the monotone convergence theorem. Then, for every
f € LL(v) we have that fyo, € L.(v) and so f! € L. (v;) with || f!|,, =
| fxa,||,- Note that if Z is a v—null set then Z N 2 is v;—null.

Consider 0 < f € L} (v) and choose (p,,),>1 C S(R"¢) such that 0 < ¢, 1
f. For each n > 1 and I C A finite, we define £, ) = vnxq, € S(R). Then
&m0y C L'(v) is an upwards directed system 0 < ¢,y T f. Moreover
sup(,.1 $m.1) = f and consequently L'(v) is order dense in L, (v). Indeed,
(W) < pu(w) < flw), w € Q, then {4, ) < f and so {, ) < f v-ae.
Furthermore, let h € L} (v) with §,, < h v—a.e, then h > 0 except on a
v—null set M € R'** and for every n > 1 and I C A finite &;, ;) < h = hxo\m
except on a v—null set Z,, ) in €2;. In particular, for every n > 1 and o € A,
Enia)) < h except on a v—null set 7, (4}) in Q. Note that U,ea Zn (o)) € R
is v—null, 80 Z := U,>1 Usena Z(n (o)) € R' is v—null. For every w € Q\ ZUN,
there is just one o € A : w € €, and then {(, (o)) (w) = @n(w) < h(w) for all
n>1,s0 f(w) < h(w). Hence, f < h v—a.e. and also f < h v—a.e.

Let (f;); C L (v) be an upwards directed system 0 < f, 1 v—a.e. such
that sup, ||f-|, < oo. Then, (f!), C L.L(v;) is an upwards directed sys-
tem 0 < f 1 v—a.e. and sup, | f2],, = sup, |frxe, s < sup, Il < o.

Since L. (v7) has the Fatou property, there exists f; = sup, f! in L! (v;) and
I f1lly = sup [£7 ],

Now from each I = {a} with a € A we construct the function f: O — R
given by f(w) = fia(w), w € Q.. Remark that it is well defined as the
family (Qq)aca is a disjoint family. Since v is R—decomposable, f~1(B) =
Uaea(fia})1(B) is in R*c for all Borel set B on R and then we have that
f € M(R"). Noting also that in this case U,caZ, is v—null whenever
Zo C Qg 18 v,—null for all & € A and so by a similar argument to the one
used above, we have that f = sup, f,. Furthermore, for every / C A finite,
f1 = f! v—a.e. Let us see now that f € L. (v). Fix 2* € X*. Forevery I C A
finite,

) / fdlaty| = / Fxay dla*v] = / frdlavr] < | filloy < sup | foll < oo.
e% I

acl T
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Then - A [y, fdl2*va| converges. Hence, there exists a countable set J C
Asuch that [, fd|z*v| =0 foralla € A\Jandso f =} ., fxa. |v*V|-ae.
By the monotone convergence theorem f € L'(|z*v|) and

| rae=3

a€A

/ fdlz*v| for all z* € E*.

Qo

Therefore, f € L. (v) and || f||, < sup, || f-||,- The equality follows, as || f, ||, <
| f]|, for all 7. Consequently, L} (v) has the Fatou property. O

In the converse direction, it is also possible to give a partial answer. We
need first the following result with no further conditions on the measure.

Proposition 3.15 Let R be a )-ring of subsets of ), X a Banach space and
v a vector measure. If the space L} (v) has the Fatou property and L'(v) is
an order dense ideal in it, then (L} (v)), = L'(v).

Proof Clearly L'(v) C (LL(1))a = (LL())an = {F € LL() : |f| > £, 4 0 =
-]l 4 0} as L! (v) has the Fatou property. Let 0 < f € (L. (v))an. By the
order density of L'(v) there exists an upwards directed system 0 < f, 1 f
v-a.e. so such that f > f — f. | 0 v-a.e. Then ||f — f.||, | 0. Hence, for every
n > 1, there exists an index 7, such that ||f — /.||, < 3= and completeness
of L'(v) yields that f,, converges to f in norm in L!(v). O

Under the requirements of the preceding proposition, there exists a j—
ring R of parts of an abstract set ) and a R—decomposable vector measure
7 : R — L'(v) such that the operator integration I, is an order isometry
between L'(r) and L'(v). Moreover, I; can be extended to L! () and this
extension is an order isometry from L. (7) to L} (v) (see [9, Theorem 4 and
Theorem 8]). Remark also that if v is R—decomposable, the conditions in
proposition above hold, and so (L!(v)), = L'(v) and v is weakly locally
o—finite.

Theorem and the remarks above give in such a way a characteriza-

tion of the Fatou property of L! (v).

Corollary 3.16 Let R be a )-ring of subsets of €}, X a Banach space and v :
R — X a vector measure. If v is R-decomposable, then L. (v) has the Fatou
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property and L'(v) is an order dense ideal in it. In the converse direction,
if the space L. (v) has the Fatou property and L'(v) is an order dense ideal
in it, then there exists a -ring R and a R—decomposable vector measure
7 : R — L' (v) such that L. (v) and L. (7) are order isometric as well as L'(v)
and L'(D).

Remark 3.17 Even in the case of L' spaces on a scalar measure space
(Q, %, ), the corollary above find applications. It allows to prove that the
space L'()\) can always be represented as a L'(v) of an R-decomposable
measure. Actually, consider L'(\) with \ : ¥ — R a scalar measure. It is
o—order continuous and has the o—Fatou property. By [19, Theorem 113.4 ]
it is then order continuous and has the weak Fatou property. Consequently,
it has the Fatou property. Corollary yields that there exists a 6-ring R
and an R-decomposable vector measure v : R — L'()\) such that L'()\) and
L'(v) are order isometric, since L'(\) = L ()\) is trivially true for a scalar
measure \.

We finish this section introducing the last new requirement on v that we
will need to establish a new representation theorem in the next chapter.

The construction of Brooks and Dinculeanu used in the proof of Theorem
motivates the following definition.

Definition 3.18 We say that a family {A, € R : « € A} of non v—null sets
is a o-local decomposition of R with respect to v if it satisfies that

1) A, N Agis v-null for each o # S, and

2) foreach B € R, B =U,c;(BNA,)UN where I is countable and N € R
is v—null.

The existence of a maximal oc—local decomposition of R with respect to
v for any vector measure is proved in [4, Theorem 3.1]. Let us show two
more examples of such structures without the maximality requirement.
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Example 3.19 (1) In the example E = ",.. L'(m,,) that we have explained
in Chapter 2, the class of sets {[n,n + 1] : n € NU {0}} is obviously
a o-local decomposition of R with respect to the measure v defined in

.

(2) Consider a non countable set of indexes I, a disjoint family of order con-
tinuous Banach function spaces X;(j1;) over probability measure spaces
(94, %, i) and the space E = ZIOO(I) Xi(u;). Take the d-ring Ry =
{Ur A - Ay € 8,1 < i <n € N} and the vector measure vy : Ry — E
given by 1y(B) == >""" | xa, B =U!"A;. Then the class {Q; :i € I}isa
o-local decomposition of Rq with respect to v.

Definition 3.20 We shall say that the measure v is locally o—integrable if
there exists a o-local decomposition {A,}.ca of R with respect to v such
that for every f € Ll (v), supp(f) = U,>1(supp(f) N A,,) v—a.e., a,, € A for all
neN, and fxa,, € L'(v).

Clearly, each measure v that is locally o—integrable is locally o—finite
with respect to R, which implies that in this case (L. (v)), = L'(v). How-
ever, these properties are not equivalent. The vector measure given in [8,
Example 2.2] provides an example of a locally c—finite measure that is not
locally o—integrable. Let us explain this. Consider the set [0,00) and the
vector measure vy : Py — [5([0,00)) given by 14(A) := x4, where Py is the
d—-ring of finite parts of [0,00) and A € P;. It is shown in [8] that in this
case L} (19) = 1([0,00)) and L'(vy) = ¢([0,00)). To see that the measure is
locally o—finite, it is enough to notice that for every B C [0, 00), ||vo||(B) =0
if and only if B is countable. However, 1, cannot be locally c—integrable,
since x[o,) € lo([0,00)) and its support is not countable.

Regarding the structure of the space of weakly integrable functions with
respect to a locally c—integrable vector measure v, notice that in this case
L} (v) can be written as a (pointwise) direct sum of a family of disjoint ide-
als, each of them being order isometric to L' (v4), where each v, is the vector
measure v restricted to a c—algebra as AN R for some A € R. Namely, v is
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locally o—integrable if and only if each 0 < f € L} (v), f = sup,>1 >y fXAa,
with fxa, € L'(v) for a fixed c—local decomposition of R with respect to v.






Chapter 4

Representation theorems for
Banach lattices with the
oc-Fatou property

Let £ be a Dedekind oc—complete Banach lattice. Then for each 0 < z € E,
the projection P, : £ — P,(F) given by P,(e) := sup,>;(nz Ae) if e > 0 and
P.(e) = P.(e*) — P,(e™) for the general case can be defined. On the other
hand, as it was already mentioned in the Introduction, since the c—order
continuous part F, of E is an ideal of a Dedekind c—complete Banach lat-
tice, E, is also Dedekind oc—complete and E, is then order continuous (see
for instance [13], Proposition 1.a.8]) and can be then written as an uncondi-
tional sum (non necessarily countable) of a family of pairwise disjoint ideals
{E.}acn, each of them with a weak unit ¢, > 0. Concretely, each = € E, can
be written as v = ) A %o, To € E, being this decomposition unique with a
countably family of z, # 0, and this series converges unconditionally ([13,
Proposition 1.a.9]).

If we read the proof of this result carefully, it can be seen that for the or-
der continuous Banach lattice F, there is a family of pairwise disjoint posi-
tive elements {e, },ca such that £, = P._(F,) is an ideal (a band in fact) for
which each ¢, is a weak unit, and for 0 < = € FE,, there is a countably set of
subindexes o, {a1,as,...} such that >, P, () converges unconditionally
to . In fact, the family {e, }.can can always be found and it can be assumed

37



38 Chapter 4. o—Fatou Banach lattices as L., spaces

to be maximal if necessary. This construction motivates the following

Definition 4.1 Let F be a Dedekind c—complete Banach lattice. We say that
a family {e,}qcn of disjoint positive elements of F' is a c—local decomposition
of F if it satisfies that for every 0 < x € F there is a countable set of indexes
(ar)k>1 C A such that sup,,>, > p_ P, (z) = .

Using the representation explained above, each order continuous Ba-
nach lattice F is order isomorphic and isometric to a space of integrable
functions with respect to a vector measure on a j—ring (see the Introduc-
tion). Let us recall again the details that are necessary to establish the
notation that will be used in the rest of the section. Since F is order contin-
uous, it can be written as a direct unconditional sum of ideals {E,, : a € A}
of ' that are order continuous and have weak unit ¢,. For each FE, there
is a set (),, a o—algebra X, and a vector measure v, : ¥, — E, such that
L'(v,) is order isomorphic and isometric to F,. Concretely, each E, is order
isomorphic and isometric to a Banach function space X (\,) with respect to
a probability space ()., X., \,) that associates the weak unit ¢, of the first
space with the weak unit xq_ of the second one. If we consider the vector
measure A € ¥, — Vy(A) = xa € E, —identifying F, with X(\,)—, then
the integration map from L'(v,) to E, is an order isometry —that is, in fact,
the identity map—.

If we take now Q = Uyea({a} x Q,) and the é—ring R of parts of Q
consisting of sets U,en({a} x A,) satisfying that A, € ¥, for all « € A and
there exists a finite set / C A such that A, is v,-null for all a« € A\I, the
set function v: R — E defined by

V( Uaea ({a} X Aa)) = Z Va(Aa)'
a€A
icl
is a vector measure and the operator integral is a bijection that preserves
the order and the norm between the spaces L' (v) and E. Note that for every
a € A, I, carries x(a}xq, 1N €,.
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Theorem 4.2 Let E be a o—Fatou Banach lattice with a o-local decompo-
sition of E, {es}acn, such that {P. (F) : a« € A} C E,. Then there is a
vector measure v defined on a 6-ring with values on E. such that there ex-
ists and order isometry T from F into a sublattice, T(E), of L. (v). Moreover
T(P,. (e) =P (T'(e)), forall « € Aand e € E*.

X{a}xQq

Proof. Since a c—Fatou Banach lattice is in particular Dedekind c—complete
then the existence of a 0—local decomposition for £ makes sense. Since F,
is an order continuous Banach lattice there is a vector measure defined
on a d-ring, R, and with values in E such that F, and L'(v) are order
isometric. Let us call 7' : E, — L'(v) to this order isometry.

Let us extend 7' to E*. In order to do that let ¢ € E* and define ¢, =
>y P.., (e). Recall that, by the comments just above, this decomposition
is unique. By hypothesis

n

n>1 nzlk:l
with (e, ), C F,. Let us define

T(e) :=supT(ey,).

n>1

T is well defined. Indeed, since (e¢,), C E,, e, T sup,e, = e and T is
an order isomorphism in £, then T'(e,,) 1. On the other hand T is also an
isometry on F, so

sup || 7' ()|, = sup [lea ]| < le]-
n>1 n>1

Hence, by the c—Fatou property of L}, (v), there exists sup,, T'(e,) € L},(v)
and || sup,,>; T'(en) [y = sup,>1 [|T(en)l].-

Clearly, T is positive in E* since it is so in E,,.
T is an isometry in £ since E is c—Fatou and hence

17 ()l = [[sup T(en) |l = sup |T(en)l = sup flen]| = fle]]
n>1 n>1 n>1

A direct computation shows that T is linear in E™.
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Moreover, since T : E™ — Ll (v)" is additive, there is a unique positive
and linear map 7' : £ — L. (v) that extends this operator. Note that in fact
foree Fthene=¢" —e¢ and T'(e) :=T(e") — T(e").

Let us show that 7" is a lattice homomorphism. By using [17, Lemma
1.3.11], to see this, it is enough to see that T'(e*) AT (e”) =0 for all e € E.
Let e,e € E* such thate Ae =0 and (e,)n,>1 C E, ¥ (€m)m>1 C E. sequences
such that ¢ = sup,,», e, and € = sup,,», €,. Since e A ¢ = 0, we have that
en N ey = 0, for all n,m > 1. Hence, since 7' is a lattice homomorphism, we
obtain that,

0=T(0)=T(en Nem) =T(en) NT(€mn),

in F,, and therefore

T(e) NT(e) = (supT(en)) A (Sl;p T(en)) =supsup (T(e,) ANT(€y)) = 0.

n>1 n>1 m>1

Since e A e” = 0 for all Ve € E the result holds for the general case.

Finally 7' : E — T(F) is an isometric lattice isomorphism. Indeed, in
this setting, by [13, Theorem 1.17], we have that |T'(e)| = T'(le|) for alle € £
and then T is an isometry in F, since for all e € F,

1)l = Tl = 1T (eDll, = [Ilel | = lell,

and so we obtain that 7" is injective and bicontinuous, so 7' : £ — T(F) is
an isometric lattice isomorphism since the inverse map is also positive (see
for instance [13} page 2]).

It remains to prove that T'(P,, (¢)) = Py, (T(e)),foralla € Aande € E7.
Let ¢ € EY, (ag)r>1 the corresponding countable family of indexes given
by the o—local decomposition. First notice that if « is not in (ay)x>; the
result holds trivially by the construction of 7. So fix £ € N. By definition
P,

€ay,

(e) = sup,,>;(meq, Ae) € E,. Since meq, A e T sup,,s;(meq, Ne) = P.., (e)
in F, and this space is order continuous, (me,, A €),,>1 converges in norm
in I, and the limit is sup,,~,(meq, A €). Then, by the continuity of 7" in E,,

T(Pea
k m—o0 m

(e)) = T(fnlgi(meak Ae)) =T( lim (meq, Ae)) =lmT(meq, Ae).

On the other hand, each increasing sequence in a Banach lattice that con-
verges in the norm converges also in the order (see [19, Theorem 100.4])
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therefore
lim T(mea, Ae)=sup (T(meq,) AT(e)) =
m—00 m>1
Su>]~:i (mX{ak}XQ N T( )) PX{ak}ank (T(e))7
as T'(eq,) = X{ax}xQay, - O

We shall call a measure v as the one that is given in Theorem a
representing measure for E. As it has been shown, each representing mea-
sure v has an associated operator 7. In the rest of the section we use this
notation without further explanations.

The following theorem is a representation theorem for Banach lattices
with a o—local decomposition by means of a locally oc—integrable represent-
ing measure.

Theorem 4.3 Let E be a o—Fatou Banach lattice with a o-local decompo-
sition of E, {€s}acn, such that {P. (F) : a« € A} C E,. Then the following
assertions are equivalent:

1) There is a measure v representing for E such that E is order isometrically
isomorphic to L. (v).

2) There is a measure v representing for E that is locally o—integrable.

Proof. Let us start by showing that 1) implies 2). Suppose that there is a
measure v representing for £ such that E is order isometrically isomorphic
to Ll (v)andlet f € L. (v)". Then there exists e € E* such that T'(¢) = f. By
the hypothesis, e can be written as e = sup,.»; ) ,_, .., (¢) so by Theorem

n

f = SUPZPe% e)) =supT ZPeak e)) :supZT(Peak(e))

n>1 n>1 n>1

k=1
n
= SUPZ Ve ity (L (€)) = SupE : Nfag)xita, () = SUD E X {or} %0,

where fx(,}xq.,, is an element of L'(v) since it is the image of the element
P.,, (e) belonging to E, by T. Therefore supp(f) C Ui {ax} x . The
extension to all functions is straightforward.
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Let us prove now that 2) implies 1). Assume that the representing measure
v for E is locally oc—integrable and take f € L} (v)*. Then it can be written
as f = Y o1 X o} xQa, = SUPu1 Dopey S X} x00, With fX{a3x0., € L'(V).
Thus f = sup,,>; fn Where fr, =37, fX{ay)xq., and so f, T f with (f,)n>1 C
L'(v). For each n > 1, consider ¢, = T7'(f,) € E,, and define e := sup, &,.
Note that 77'(f,) 1in E, C F with

1Tl = 1l < NLFIL < o0,

therefore the o—Fatou property of £ gives the existence of sup,.,¢, € E
with

[sup én | = sup [len |,
n>1 n>1
and the definition above makes sense. We have to see now that 7'(e) = f.

First of all note that, for each & > 1, since ¢}, < sup;.,¢€; = e then f, =
T(e;) < T(e) and hence

T(e) A fo = fo,  k>1. (4.0.1)

In order to see that T'(e) = f let us show now that ||T'(e) — f||, = 0. Since
e, < e, we obtain that

en =e, Ne=e, N\ (supeg) = sup(e, A €e)
k>1 k>1

and therefore

T(e,) = T(ilill)(enAEk)) = iliIfT(en/\gk) = ilill) (T(en) AT (e)) = ili;l) (T(en) A fr)-

On the other hand T'(¢), T'(e,), f and f, belong to L! (v), so T'(e), T(e,), f
and f, belong to L'(|z*v|) for all z* € X*. Therefore, applying the Monotone
Convergence Theorem for the scalar measure |z*v|, the c—Fatou property
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of L, (v) and (4.0.1) we obtain
/T(e) dlz*v| = / (supT'(en)) dlz*v| = sup/ T(e,) d|z*v|
0 Q Q

n>1 n>1

— sup /Q sup(T(en) A fi) dla*v] = supsup /Q (T(en) A fi) dls™)

n>1 k>1 n>1 k>1

= sup [ sup(Ten) A f) dla”v] = sup [ (supT(en)) A fulos]

k>1 n>1 k>1 n>1

= sup/ (T(e) A fi) d|z*v| :sup/ frd|z*v|
Q k>1JQ

k>1

= /fd|$*1/|, z* e X"
Q

Therefore, [(T(e) — f)d|z*v| = 0. Taking the supremum on z* € By-, we
obtain that ||T(e) — f|, = 0, and so f = T(e). The result for arbitrary
functions is then direct. O

Remark 4.4 Note that the o-local decomposition for E is necessary in the
theorem, since L} (v) always has a oc-local decomposition whenever v is lo-
cally o—integrable.
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