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On Pettis integral and Radon measures
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Grzegorz Plebanek (Wroctaw)

Abstract. Assuming the continuum hypothesis, we construct a universally weakly
measurable function from [0,1] into a dual of some weakly compactly generated Banach
space, which is not Pettis integrable. This (partially) solves a problem posed by Riddle,
Saab and Uhl [13]. We prove two results related to Pettis integration in dual Banach
spaces. We also contribute to the problem whether it is consistent that every bounded
function which is weakly measurable with respect to some Radon measure is Pettis inte-
grable.

1. Introduction. Let us start by recalling the following interesting result
on Pettis integration.

THEOREM 1.1 (Riddle, Saab & Uhl [13]). Let (T, X, 1) be a finite Radon
measure space, £ a Banach space, and ¢ : T — E* a bounded universally
weakly measurable function.

(a) If E is separable then ¢ is Pettis integrable.
(b) If E is a weakly compactly generated then ¢ is Pettis integrable pro-
vided ¢ takes values in some weak™ separable subspace of E*.

The above theorem has been proved in ZFC; under some additional ax-
ioms one can get more general results (see for instance [15], 6-1-3). The au-
thors of [13] asked if part (a) holds for weakly compactly generated (WCG)
Banach spaces E, that is, if in (b) the assumption on the range of ¢ is
superfluous. Assuming the absence of measurable cardinals, Andrews [1]
showed that part (b) of the theorem holds for every ¢ which is weak* Borel
measurable (see also [12] and [14]).

In this note we show that under the continuum hypothesis (CH) there is
a bounded function ¢ from the unit interval into the dual £* of some WCG
space E such that (z*, ) is a Borel function for every z* € E* but ¢ is not
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Pettis integrable. Thus, at least assuming CH, the problem of Riddle, Saab
and Uhl is answered negatively.

Next, using Fremlin’s results on additive coverings from [4], we prove
that a weak® Borel function ¢ : T"— E*, where E is WCG and (T, X, )
is Radon, has an almost weak* separable range. It follows that Andrew’s
theorem mentioned above requires no extra set-theoretic assumptions. We
also note that putting together resuts from Fremlin [4] and Edgar [2] one
can show in ZFC that for every compact space K, the Banach space M (K)
(of signed Radon measures on K) is Radon measure-compact (this covers
another result from [1]).

The last section is mainly devoted to Pettis integrability of bounded uni-
versally weakly measurable functions defined on the Cantor cube 2% where
K < wy,. We show that such functions are Pettis integrable with respect to
the usual product measure provided the measure A, on 2° has the Pettis
integral property.

We now fix some terminology used in the sequel. Every ordinal number
a is identified with {§: f < a}. As usual, w is the first infinite cardinal and
wi is the first uncountable cardinal. Given a set X and a cardinal x, [X]*
stands for the family of all subsets of X of cardinality k.

We discuss only finite measures. A triple (T, X, ) is called a Radon mea-
sure space if T is a Hausdorff topological space, the measure p is complete
on the o-algebra X' (containing all Borel sets) and inner regular with respect
to compact sets.

Given any measure space (T, X, ) and a Banach space F, consider a
function ¢ : T'— E. Then ¢ is called weakly measurable if for every x* € E*
the function (z*,¢) is measurable. In case T is a topological space, such a
function ¢ is universally weakly measurable if it is weakly measurable with
respect to every Radon measure on T'. Further, ¢ is Pettis integrable (with
respect to ) if for every A € X there is x4 € E such that

(%, wa) = {(2", o(1)) du(t)
A
for every x* € E*. Talagrand [15] and Musial [9] survey Pettis integration
and related topics.

A Banach space F is said to have the Pettis Integral Property (PIP) if
every bounded FE-valued function defined on some measure space is Pettis
integrable. The property Radon-PIP is defined accordingly, as the restriction
of PIP to the class of finite Radon measure spaces.

A space F is called Radon measure-compact if every E-valued weakly
measurable function defined on some Radon measure space (7', X, pu) is
weakly equivalent to some strongly measurable function ¢ (i.e. (z*,¢) =
(x*,1) almost everywhere for every z* € E*). It is not difficult to check
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that Radon measure-compactness implies Radon-PIP (see [2], also for the
explanation of the terminology).

Finally, recall that a Banach space F is said to be weakly compactly
generated (WCGQG) if there is a weakly compact set K C E such that E is
the closed linear span of K. Basic facts and further references for WCG may
be found in [10]. Given a finite measure A, the space Li(\) is WCG, since
the unit ball of L>()\), seen as a subset of Lq(A), is weakly compact.

2. An example. Let 2! be the Cantor cube {0,1}**. Throughout this
section we denote by A the usual product measure on 2“!, and consider
the Banach space L*(\) which is the dual of the nonseparable WCG space
Li(X). We shall use some well-known properties of A (the reader is invited
to consult the beginning of Section 4 if necessary).

Let A be the measure algebra of \; see [5] for terminology and notation
concerning measure algebras. In particular, if B C 2“! is a measurable set
then B" denotes the corresponding element of A.

The following idea is crucial: Say that an ultrafilter 7 C A has Kunen’s
property if for every double sequence (ank)n kew C A having for every n the
properties:

(1) —ano € F,
(11) Qpo 2 Apl 2 Gp2 =

(iii) limg— oo A(ank) = 0,

there is d € F such that for every n there is k with d - a,r = 0.
The following result is due to Kunen [7] (actually, it was proved assuming
Martin’s axiom).

THEOREM 2.1 (Kunen). Under CH, in every nonatomic measure algebra
of cardinality continuum there exists an ultrafilter with Kunen’s property.

THEOREM 2.2. Assume the continuum hypothesis. There is a bounded
function ¢ from [0,1] into L*°(\) which is not Pettis integrable and such
that (z*,¢) is a Borel function for every z* € L>(\)*.

Proof. Denoting, as above, the measure algebra of A by A, we have
|A| = ¢ so we may find and fix an ultrafilter 7 C A with Kunen’s property.
Enumerate [0, 1] as (to)a<w,- Further, let (sq)a<w, be an enumeration of
all decreasing sequences s = (s(k))ren € A“ with the properties —s(0) € F
and limy_,oo A(s(k)) = 0.

(1) Since F has Kunen’s property, for every a < wjy there is b, € F with
the property that for every 5 < « there is k € w such that b, - sg(k) = 0.
Find a set B, C 2“!, depending on a countable set I, C wj, such that
bo = B,,.
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(2) Given § < w; and i € {0,1}, put Cf = {z € 21 : (§) = i}. Choose
any £(a) € wy \ (Io Ua) and let V, € {C’g(a), Cgl(a)} be chosen so that
V, e F.

Now we define a function ¢ : [0,1] — L*°(\) by the formula

O(ta) = XBanVa — XBa\Va>
where x p denotes the characteristic function of a set B. We shall check that
¢ has the required properties.
(3) We claim that if g € Li(\) then (g, ¢(t)) = 0 for all but countably
many t € [0, 1].
Indeed, let g be (represented by) a function depending on coordinates in
a countable set I C wq. There is 8 < w; with I C 8; for a > § we have

(9, 0) = \9(XBorwi = XBav) 4 = {gxB, (xv, — xvg) dA =0,

since the functions gxp, and yy, are independent by (2).

Recall that every functional from L°°(A)* is represented by a finitely
additive measure m on A. We now consider those nonnegative measures m
which are singular with respect to A, that is, for every € > 0 there is a € A
such that A(a) < ¢ and m(—a) < e.

(4) If mx is a 0-1 measure associated with F then mz(B, NV,) =1
and mz(B,, —V,) = 0 for every a. Consequently, (mz, p(t)) =1 for every
t €[0,1].

(5) Suppose that m is a finitely additive probability measure on A which
is singular with respect to A, and such that inf{m(d) : d € F} = 0. We
claim that (m, p(t)) = 0 for all but countably many ¢ € [0, 1].

Indeed, for every n > 1, choose d,, € F such that m(d,) < 1/n. Put
ano = —d, and, employing singularity of m, find a sequence (a,t)x, where
apo > ap1 > ..., m(ag,) > 1—2/n while A(anx) < 1/k. Now there is f < wy
such that every sequence (anx)r appears in {s, : n < }. It follows that for
every a > 3 and every n there is k with b, - anr, = 0. Hence m(b,) < 2/n
for every n, so we have m(b,) = 0. Therefore (m, ¢(t,)) = 0 for all a > 3,
since @(t,) vanishes outside B,.

It follows from (3)—(5) that (x*, ¢(t)) is a Borel function for every z* €
L2 (\)* (since we can write * = g+m, where g € L1()), m being singular).
Moreover, ¢ is weak™ equivalent to zero by (3), and ¢ is not weakly zero by
(4). Thus ¢ is not Pettis integrable and the proof is complete.

It is not difficult to check that L>°(\) has Lebesgue-PIP under ~CH and
Martin’s axiom. Thus, contrary to a hope expressed in [13], set theory does
play an important role in recognizing Pettis integrable functions valued in
duals of WCG spaces.

The idea of using ultrafilters with Kunen’s property comes from [3],
where it is proved, imposing no extra axioms, that L>°(\) is not realcompact
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in its weak topology, which is equivalent to saying that the space does not
have PIP with respect to 0-1 measures. As the existence of ultrafilters with
Kunen’s property cannot be proved in ZFC, in fact a filter with an analogous
property containing “enough” elements was used in [3]. Such a filter might
as well be used in the above proof and therefore CH is not essential at this
point. CH is really needed for a suitable enumeration of sequences in the
measure algebra, which enables us to worry only about countably many
sequences at each step. Let us note, however, that relaxing CH to the axiom

there is a family J of cardinality wi of Lebesgue-null subsets of the unit
interval such that every null set is covered by some N € 7,

one can modify the above argument in order to get a bounded weakly mea-
surable not integrable ¢ from [0, 1] into L>°(\).

3. Two results on Pettis integration. In this section we show how
one can eliminate the assumption on measurable cardinals from two results
related to Pettis integration against Radon measures. The basic idea is to
use Fremlin’s theory of measure additive coverings (see [4]).

Following [4], say that a measure space (T, X, u) has property AF; if
for every family D C X' of pairwise disjoint null sets we have u(|JD) = 0,
provided D is Y-additive, that is, |JD’ € X for every subfamily D’ C D.
Property AF_,, is defined in a similar manner, with “pairwise disjoint”
replaced by “point-finite”. A family D of subsets of T is point-finite if
H{D € D:t € D} < w for every t € T. It is worth recalling here that
if a point-finite family consists of sets of positive measure then it is neces-
sarily countable.

It is fairly obvious that every finite measure space has AF; if and only if
there are no measurable cardinals. Much more subtle is the case of Radon
measures; for the following results due to Fremlin, see [4], 6M and 11D.

THEOREM 3.1 (Fremlin). Let (T, X, i) be a finite Radon measure space.

(a) (T, X, ) has property AF.,.

(b) Let (fa)aca be a family of measurable functions defined on T which
are zero almost everywhere. If Y- 1, fa is a measurable finite function for
every A" C A then ) .4 fa = 0 almost everywhere.

THEOREM 3.2. Let E be a WCG Banach space and let (T, X, 1) be a
finite Radon measure space. If ¢ : T — E* is a weak™ Borel measurable

function then there is a weak™ separable subspace F' of E* and a pu-null set
N such that o(T'\ N) C F.

Proof. Beinga WCG Banach space, F is generated by a weakly compact
set of the form K = {0}U{e, : @ < K}, where & is some cardinal and K\ {0}
is weakly discrete (see [10], 6.36).
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For every o < k and n > 1 put V,,, = {z* € E* : [(z*,en)| > 1/n}.
Note that the family (V4 ,)q is point-finite for every n. Indeed, for every
x* € E* the set {x € K : (z*,z) > 1/n} is a compact subset of K \ {0},
hence it is finite.

Putting Aa.n = ¢ ' (Van) we have, for every n, a point-finite family
(Aa.n)a<x of measurable subsets of T'. Since every point-finite family of sets
of positive measure is necessarily countable, the set I, = {a < K : p(Aan)
> 0} is countable. We let I =, I,.

Now, for a fixed n, (Aa,n)ack\s is a point-finite family of null sets. Since
¢ is weak™ Borel and every V,, ,, is weak™ open, such a family is Y'-additive.
Thus part (a) of Theorem 3.1 implies that the set Ny = U, 1 Aa,n has
measure zero.

Put N =J,, N, and let

F={2"e€E":(x",eq)=0forall a er\I}

Note that the space F' is weak* separable. Indeed, a countable family (e4)acr
separates elements of F', for if 2* € F' and (z*,e,) = 0 for every a € I then
x‘*K = 0 and, since K generates F, x* = 0. We have ¢(t) € F for every
t € T\ N and the proof is complete.

The following result was proved by Andrews [1] under the absence of
measurable cardinals (however, for a slightly more general class of Banach
spaces).

COROLLARY 3.3. Let E be a WCG Banach space, let (T, X, 1) be a finite
Radon measure space and let o : T — E* be a weak® Borel measurable
function. If ¢ is bounded and universally weakly measurable then it is Pettis
integrable.

Proof. Follows immediately from Theorem 3.2 and Theorem 1.1(b).

Using his Theorem 3.1 Fremlin ([4], 11E) proved that the Banach space
l1(k) is Radon measure compact for every k. Combining Fremlin’s idea from
the proof of that result with Edgar’s proof of Theorem 3.4 from [2] one can
write the following.

THEOREM 3.4 (Edgar + Fremlin). Let (E,)a<x be a family of Radon
measure-compact Banach spaces and denote by FE the li-direct sum
(> uer Ea)i- Then E is Radon measure-compact.

a<lk T«

Proof. Let (T, X, 1) be a finite Radon space and take any weakly mea-
surable function ¢ : T — E. We can write ¢ = (@4 )a<r, Where every
function ¢, : T' — F, is weakly measurable.

Repeating Edgar’s argument, we first check that the set I of those o for
which ¢, is not weakly equivalent to 0 is countable. Indeed, otherwise we
find for every o € I a functional z}, € E7, of norm one such that
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n({t: (zg, ealt)) # 0}) > 0.
It follows easily that for every o € I there is r, > 0 such that

p({t : (2o, pa(®))] = ra}) > ra.
Since I is uncountable, there is » > 0 such that r, > r for infinitely many
a. Hence there is t € T for which |(z}, ¢ (t))| > r for infinitely many «,
but this contradicts ¢(t) € E, E being an [;-sum.

Denoting by 7 the natural projection from E onto Ey = (3 ,c; Fa)1,
we now prove that ¢ is weakly equivalent to o p. Every 2* € E* can be
written as z* = (2} )a<r, where z¥, € EY.

Putting g.(t) = (2}, va(t)), we note that (ga)acs\s is a X-additive
family of measurable functions which are zero almost everywhere. Indeed,
for any A C k '\ I we have

D galt) = (@h, (1),

acA
where ¥, = (y})q is defined by y} = 2z} for a € A and y}, = 0 otherwise.

Now Theorem 3.1 gives ZQEK\ ;9o = 0 almost everywhere, and hence

(x*,p(t)) = (x*,m o p)(t) for almost all ¢ € T. Using Radon measure-
compactess of every F, and |I| < w, it is routine to check that in turn
m o ¢ is weakly equivalent to a strongly measurable function. This finishes
the proof.

Recall that for a finite measure A, the Banach space L;(\) is measure-
compact (as L1 () is WCG, see [2]). Adapting 3.6 of [2], we get the following.

COROLLARY 3.5. If K is a compact space then the Banach space M (K)
of finite signed Radon measures on K is Radon measure-compact.

Proof. Let (Ay)a<x be a maximal family of mutually singular Radon
probability measures on K. Then M (K) is isometric to the [1-direct sum
(> aer L1(Aa))1. Since every Li(Ay) is Radon measure-compact, the asser-
tion follows from Theorem 3.4.

Assuming the absence of measurable cardinals, Andrews [1] showed that
if K is a Talagrand compact space then M (K) has the property: every
bounded universally weakly measurable function ¢ : T' — M (K) is Pettis
integrable. This might suggest that Pettis integrability in M (K) relies upon
some special features of a space K. Of course, Corollary 3.5 explains that a
fairly general and stronger result can be derived from Edgar’s and Fremlin’s
ideas.

4. On PIP and Radon measures. The first part of the present section
collects some (essentially) known results related to Pettis integrability and
Radon measures in general setting. Next we prove a positive result on Pettis
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integrability of universally weakly measurable functions defined on Cantor
cubes 2%, where k < w,,.

For every cardinal x we have a standard Radon measure space of Ma-
haram type &, namely (2%, X\, A,;), where 2% denotes the Cantor cube {0, 1}*
and A, is the usual product measure (see [5] and [6], A2G). Recall that the
o-algebra Y, of A,-measurable sets is in fact a completion of the Baire
o-algebra of 2% with respect to A.. This implies the following useful fact:
For every A € X\ there are sets By, By depending on a countable number
of coordinates and such that By C A C By, A;(B2\ B1) =0. A set B C 27
is said to depend on a set I C k (of coordinates) if B = 77 ' (m7(B)), where
77 : 2% — 21 is the natural projection. Accordingly, a function g : 2¢ — R
depends on coordinates in a set I if g can be written as g = ¢’ o ;. Every
XY .-measurable function f equals almost everywhere to a function depend-
ing on countably many coordinates. Moreover, there is a countable set I C &
such that f is X ;-measurable, where X} is the completion of the o-algebra
of Baire sets depending on coordinates in I.

If (T, ¥, ) is any nonatomic measure space with (7)) > 0, there are
several cardinal numbers related to N, the ideal of p-null sets (see [5]).
In particular, non(N,,) is the minimal cardinality of a set X C T which is
not in N, while cov(N,,) is the minimal cardinality of a subfamily of N,
covering T'. In the sequel, we denote by IL, the ideal of A,-null subsets of 2*.

It will be convenient to say that a Radon measure space (T, X, u) (or
a measure p) has PIP if every Banach space has p-PIP. Accordingly, we
shall say that p has PIP(u) if every bounded universally weakly measurable
function from 7" into some Banach space is Pettis integrable with respect to
u (recall that UPIP considered in the literature is a property of a Banach
space and not of a measure space, see [1, 12-14].

Clearly, PIP is a stronger property than PIP(u). On the other hand, we
do not know any example showing that the properties are really distinct.
Note that if for some k the measure A\, has PIP then every Radon measure
space (T, X, u) of Maharam type < x has PIP. Indeed, there is a function
g : 2% — T which is inverse-measure-preserving, that is, g7!(4) € X, and
w(A) = Ao(g71(A)) for every A € X (see A2K of [6]). Now if ¢ : T — FE is
bounded and weakly measurable then so is po g : 2% — E. Thus pog is
Pettis integrable, which implies that so is ¢ (this is a special case of 4-1-7
of [15]). It does not seem so obvious whether an analogous result is true for
PIP(u).

Property PIP for measures has a convenient characterization in the lan-
guage of the topology 7, of pointwise convergence considered on sets of mea-
surable functions; this subject is surveyed by Vera [16]. Recall that a measure
u has PIP if and only if the mapping g € C' — S gdp is Tp-continuous on
every convex and 7,-compact set C' of bounded measurable functions (see
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Edgar [2], Theorem 4.2). An analogous characterization of PIP(u), involving
sets of universally measurable functions, can be checked in the same way.
There is a classical example due to Phillips, showing that under CH the
Lebesgue measure on [0, 1] does not have PIP (see e.g. [9], 7.1). We note
that it may be modified as follows.
Suppose that (T, X, 1) is a measure space with the property:

(¥)  For some & there is a family (N¢)e<, such that:

(1) u(Ng) = 0 for every £ < k;
(ii) N,y € N¢ whenever n < § < k;
(iii) A = Ug-, Ne € X and u(4) > 0.

Then there is a bounded weakly measurable function ¢ : T — [*°(k)
that is not Pettis integrable.

Let us briefly recall how it works. We may assume that & is regular. For
t € Aseti(t) = inf{{ : t € N¢}. Define p(t) = x{p.it)<ny for t € A and
¢ = 0 outside A. To see that ¢ is as required, recall that every m € [*°(k)*
is a finitely additive measure defined for all subsets of x. Now if there is
¢ < k such that m is concentrated on & then (m,p(t)) =0 fort € A\ Ng. If
m(§) = 0 for all £ < k we have (m, p(t)) = m(k) for every t € A.

Note that if (7,X, ) is a Radon measure space for which (x) holds
with ¥ = w;y then the function ¢ above can be made universally weakly
measurable since one can assume that N¢’s are Borel sets.

The above mentioned property (*) is precisely the negation of the axiom
AF used in [4]: A measure space (T, X, u) has property AF if for every
Y-additive family D of p-null sets one has u(|JD) = 0 (compare with AF,
mentioned in Section 3). As the example above shows that property PIP
implies AF.., we point out that the following question seems to be open.

PROBLEM. Is it true that AF., implies PIP or PIP(u) for every Radon
measure space?

Fremlin and Talagrand proved that if non(L,,) < cov(L, ) then the Lebes-
gue measure has PIP (see [15], 5-5-2). In fact the same proof gives a more
general result.

THEOREM 4.1 (Fremlin, Talagrand). If non(L,) < cov(L,) then the mea-
sure Ay has PIP. In particular, it is relatively consistent that every Radon
measure of Maharam type < ¢ has PIP.

Theorem 4.1 and the example above show that if non(L,) = w; then A,
has PIP if and only if cov(L.) > wy, so it is undecidable in ZFC whether
the measure A has PIP. We can ask if there is any « for which the measure
Ar honestly fails to have PIP (so that we could check it without any set-
theoretic assumptions). Note that Theorem 4.1 is not applicable if & is too
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large. For instance, if £ > 2¢ then non(L,) > ¢, while always cov(L,) < ¢
(see 6.17e(v) of [5]).
The main result of this section is based on two lemmata we now prove.

LEMMA 4.2. Let k > ¢ be a reqular cardinal such that n* < kK whenever
n < k. For every family (N¢)e<. C Ly there is a set X € [k]|* for which the
set Ueex Ne is of inner A-measure zero.

Proof. We may find for every £ < k a set Z¢ € L such that N C Z;
and Z¢ depends on a countable set I¢ C k. By the Erdés-Rado theorem on
quasi-disjoint families, see e.g. [8], Theorem 1.6, there is a set Y € [k]" such
that (I¢)eey is a A-system with a root R, that is, Ic N I, = R whenever
ENEY, EF .

Denote by 7x the natural projection onto 2%. In the sequel, we identify
2" with the power set of k, treating every ¢ € 2% as a subset of k (so, for
instance, mg is given by mr(t) = RNt; if a set Z depends on I then for every
t €2 wehavet € Z iff tN 1 € Z). Let A\g denote the product measure
on 2%,

For every ¢ the set mr(2"\ Z¢) is of full Ag-measure. Since R is countable
and k > ¢ is regular, it follows that there are X € [Y]* and a fixed F C 2%
with Ag(F') = 1 such that F' C mx(2" \ Z¢) for every £ € X. We claim that
the set W = (J¢cx Z¢ has inner measure zero.

It suffices to check that whenever A\, (Z) > 0 and Z depends on a count-
able set I C k, then Z \ W # (. Of course, we can assume that R C I.
Note that the set Xg = {¢ € X : (I¢ \ R) NI # 0} is countable. It fol-
lows that Ag(Z \ Ugex, Ze) > 0, and there is t € Z'\ Ugcx, Z¢ such that
mr(t) € F. For every £ € X we may find s¢ ¢ Z¢ such that mr(s¢) = mr(t),
Le. s¢ N R =1tN R. Putting J = I UJgcx, I¢, we consider u € 2% given by

u=tnJu (J (sen).
€eX\ Xo

Since I, NI = R for n € X \ Xy, we have

unI=@nNHu |J (senlen)=ENNHUENR)=tNT.
£EX\Xo
Now t € Z and Z depends on I, so we get u € Z.
For n € Xo we have unl, = (tN1,)U(tNR) =tNI,; hence u & Z,.
For n € X \ Xo we have unl, = (tNnJNI,) U (s, NI,) = s, NI, hence,
again, u € Z,. It follows that u € Z \ W, and we are done.

LEMMA 4.3. Suppose that k is the minimal cardinal such that A\, does
not have PIP(u). If non(L,) < k then there is a family (N¢)e<w C Ly for
which Jeex Ne is a measurable set of full measure whenever X € [k]".
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Proof. (1) A characterization of PIP(u) mentioned above implies that
there is a convex and 7,-compact set C' of universally measurable functions
for which the mapping g € C — Sgdu is not 7,-continuous. By a lemma
due to Talagrand [15], 5-1-2 (see also [11]), there are f,g € C such that
T = {f # ¢} has positive measure and ¢ is in the 7,-closure of C(f) =
{h € C : h = fae}. We shall find sets N¢ C T having the property
T'\Ugex Ne € Ly for every X € [x]". This gives the assertion of the lemma
in view of homogeneity of A.

(2) We claim that if D C C(f) and |D| < & then cl, (D) C C(f).

We shall check that the claim is a consequence of the fact that A, has
PIP(u) whenever 1 < k. Suppose the contrary; let d € C' be a function such
that d is in the closure of D but d ¢ C(f).

There is a set X C k with |X| < & such that all functions from D, and
also f,d, are measurable with respect to Yy, where X'y is the completion,
with respect to ., of the g-algebra of Baire sets that depend on coordinates
in X (since |D| < k, the existence of such a set X follows from the remark
made at the beginning of this section).

Let K = {t € 2% : t C X}, that is, t € K if and only if ¢({) = 0 for all
¢ ¢ X, and let A\x be the natural product measure on 2%. Identifying K
with 2% we may treat Ax as a measure on K. Note that if NV is a set in Xy
then A\, (N) =0 if and only if Ax(N N K) = 0.

Given h € C, let hik denote the restriction of h to K; put Cx = {hk :
h € C}. Now Ck is a convex and T,-compact set of universally measurable
functions and the integral with respect to Ax is not 7,-continuous on Ck.
Indeed, df is not equal to fx Ax-a.e., while for every h € C(f) we have
h = f Asx-a.e. and hence h| g = fix Ax-a.e. It follows that Ax does not have
PIP(u), contrary to | X| < k.

(3) Let v be the minimal cardinality of a set @ C 2" having the property
that for every h € C, if hjg = g then h = g a.e. (that is, C is determined
by @ in the terminology of [16]). We have v < non(L,) < &, since functions
from C are measurable. We claim that in fact v = k.

Indeed, let @ have the property as above. If || < & then, using g €
cl., (C(f)), we may easily find a family D C C(f) with [D| = |@| such that
there is ' € cl; (D) with h"Q = g|@- But this gives b/ = g a.e., which
contradicts (2).

(4) Now let @ = (g¢)e<x be a set as in (3); define Q¢ = (g3)p<¢. Using
(2) we may find for every § < k a function g¢ € C(f) such that g¢ |, = gq.-
Now define N¢ = {g¢ # f} NT; we have N¢ € L,..

If X € [k]" then any cluster point h of (g¢)eex satisfies hjg = g|q and
thus h = ¢ a.e. Consequently, A(X) = UgeX N¢ satisfies {h = g} NT C
A(X) C T, and the proof is complete.
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THEOREM 4.4. If the measure A has PIP(u) then so does A\, for every
K< Wy.

Proof. The assertion is clear if ¢ > w,. Otherwise we have ¢ = w,, for
some n. Then w{ = wy, for £ > n, which implies non(L,,, ) < wy (see [5],
6.17). The rest follows from Lemmas 4.2 and 4.3.

COROLLARY 4.5. It is relatively consistent that A\, has PIP(u) for every
k<o 20422 4

Proof. Indeed, if w; = non(L,) < cov(L,) = wa = ¢, while w11 = 2%~
for every n > 2, A has PIP in view of Theorem 4.1, and w,, = ¢+2°422" +. ..

We do not know if Theorem 4.4 holds true when PIP(u) is replaced by
PIP. Note that universal measurability was employed only in step 2 of the
proof of Lemma 4.3.

It seems that without further assumptions nothing can be said on Pettis
integrability with respect to the measure A, . This is partially supported by
the following remark due to Fremlin [4], page 106. Namely, if x = sup,, kn,
where k, 1 = 2%, and kT = 2% then the measure )\, does not have property
AF o and therefore does not have PIP.

Acknowledgements. I am grateful to the referee who found a gap in
the previous version of Lemma 4.3 and suggested several improvements.
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