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Semigroups of set-valued functions

By JOLANTA OLKO (Krakéw)

Abstract. It is proved that a measurable semigroup of linear continuous set-
valued functions satisfying some additional assumptions is majorized by a one-parameter
family of an exponential type generated by it.

Troughout the paper vector spaces are always real. The symbols R
and N denote the set of all real numbers and the set of positive integers,
respectively. Now recall some definitions connected with set-valued func-
tions (abbreviated to “s.v. functions” in a sequel).

If X is a normed space we denote n(X) the family of all non-empty
subsets of X, the family cc(X) consists of convex compact members of
n(X). Let X,Y,Z be vector spaces and let C' be a convex cone in X.
An s.v. function A : C — n(Y) is said to be additive iff it satisfies the
condition

Alx +y) = A(z) + A(y) for all z,y € C.

An s.v. function A is said to be linear iff it is additive and
A(tz) =tA(z) forallz € C andt € (0,+00).

Applying Theorem 4 in [16] we define the norm of a linear s.v. function
A:C — n(Y), denoted by ||Al|, to be the smallest element of the set

{M >0:|A(z)|| < M||z|, = € C}.
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For a given s.v. function F' : X — n(Y) and sets B C X, D C Y we
define the sets

F(B)=U{F(z):x € B},
F(D)={xe€ X :F(z)nD # 0},
FT(D)={x € X : F(z) C D}.

They are called, respectively, the image of B, the lower inverse image of
D and the upper inverse image of D under the s.v. function F'.

The superposition G o F of s.v. functions F': X - n(Y)and G:Y —
n(Z) is the s.v. function defined as follows

(Go F)(x) :=G(F(x)) forallxe X.

Assume that X and Y are two topological vector spaces. We say that
an s.v. function F': X — n(Y) is lower semicontinuous (l.s.c.) iff the set
F~(U) is open in X for every open set U in Y. We say that an s.v. function
F is upper semicontinuous (u.s.c.) iff the set F*(U) is open in X for every
open set U in Y. F is said to be continuous iff it is both L.s.c. and u.s.c.

In what follows h denotes the Hausdorff metric on cc(X). If X is
complete, then cc(X) is complete as well.

For the properties of the Hausdorff metric and the convergence in the
space (cc(X),h) see [4], [8] or [9]. Some of them needed here are also
collected in [11].

Let X be a nonempty set. A family {F* : ¢ > 0} of s.v. functions
F': X — n(X) is called an iteration semigroup iff

F'oF® =F' forall s,t > 0.

Let (T, M,m) be a measure space, X be a metric space. An s.v.
function F' : T" — n(X) is measurable iff for every open set U the set
F~(U) belongs to M (see [1]) and a function f : T' — X is measurable
iff the inverse image f~1(U) € M for every open set U. We say that an
iteration semigroup {F*,¢t > 0} is measurable (continuous) iff for every
x € X the s.v. function ¢t — F'(z) is measurable (continuous) (see [15]).

Now let X be a separable Banach space, (T, M, m) be a complete o-
finite measure space. Let E € M and F : E — n(X) be an s.v. function.
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We will denote by Sr the set of all Bochner integrable functions f : £ — X
such that f(x) € F(z) almost everywhere in E. A measurable function
F : E — ¢(X) is called Aumann integrable iff Sp # () and then we say

that the set
/dez{/ fdm:fESp}
E E

is the Aumann integral of F' (see [10]). A function F' : £ — ¢(X) is
integrably bounded iff there exists a Lebesgue integrable function g : £ —
R such that [|F(x)| < g(x) for almost every x € X. It follows easily
that every measurable and integrably bounded s.v. function is Aumann
integrable (see [10] and [17]). The following theorem will be useful in our
considerations.

Lemma 1 (Theorem 3.5 in [7]). Let (T, M) be a measurable space
with complete and o-finite measure, let (X,d) be a complete separable
metric space and let F' : T' — ¢l(X). Then the following conditions are
equivalent:

(a) F~(U) € M for every open U
(b) F~(B) € M for every Borel B

(c) there exists a sequence {f, : n € N} of measurable selections of F
such that F(t) = cl{fn(t) : n € N}.

In what follows T' = [0, 00) and M is the o-algebra of Lebesgue mea-
surable subsets of [0, 00).

Applying above lemma and properties of the Bochner integral we can
prove analogous properties of the Aumann one given in below lemmas.

(For other informations on the Aumann integral we refer the reader to [1],
(2], [4], [8] and [10].)

Lemma 2. Let X be a separable Banach space. If F' : [£,t + &] —
cc(X) is an Aumann integrable function, then

(1) /E " ) = /0 " Plo +e)dr.
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Lemma 3. Let X be a separable Banach space, A € cc(X) and let
t1 < to. If F : [t1,t2] — cc(X) is an s.v. function such that

F(t)=A foreveryt € [t1,1s]

then

/ P dt = (s — t)A.

1

A consequence of the Fubini theorem (Theorem 3. 7. 13 in [7]) is the
next

Lemma 4. Let X be a separable Banach space, let n € N, t > 0. If
F :[0,t] — cc(X) is measurable and integrably bounded then

//E(t —z)"F(y)dz dy = - i - /Ot(t )" R(y)dy,

where E = {(z,y) e R?: 0 <2 <t, 0 <y <z}

Proofs of above three lemmas are left to the reader.

Lemma 5. Let X and Y be separable Banach spaces, C be an open
convex conein X. If A: C' — cc(Y) is a linear continuous s.v. function and

f i ]t1,te] = C, (0 < t1 < ta) is Bochner integrable, then the composition
Ao f is Aumann integrable and

A[ ’ f(x)dx} :/tQ(Aof)(x)d:c.

t1 t1

PROOF. An easy computation shows that the composition Ao f is a
measurable s.v. function. First we will show that Saor # 0. Since A is
linear and continuous, by the corollary after Theorem 2 in [13]

A(z) ={a(z):a € Fu} forxeC

where F 4 denotes the family of all linear continuous selections of A.
Take an a € F4, then the function a o f is measurable. Moreover,
since f is Bochner integrable,

/ a0 f@)de < / lalll @) de = [lal / I @)lldz < oo

tl tl

hence ao f € SpoF.



Semigroups of set-valued functions 85

It suffices to show the equality of integrals.
Assume that Y = R. Then a linear continuous function A : C' — cc(R)
is of the form

A(z) = [a(z),b(z)] for x € C,

where a,b : C' — R are linear and continuous.Then

Al ss] = [o [ @) o( [ stwrae)]

(2) b to
_ [/ (aof)(q:)dx,/ (bo f)()dz].

tl tl

Observe that ao f,bo f € Saof and for every y € fttf (Ao f)(z)dx there
exists A € [0, 1] such that

Y = A/:(a o f)(x)dz + (1— ) /:(b o f)(x)dz.
Since the Aumann integral is a convex set (see [10]),
/tt (Ao f)(x)de = [/j (a o f)(x)dz, /:(b o ) ()]
which with (2) gives the equality
A[/: fla)da] = /t1t2(Aof)(x)dx.

If Y is any separable Banach space take an y* € Y*. Then y* o A is
a linear continuous function with convex compact images in R and in this
case we have

3) o) [ @] = [lw o e s

t1 tl

On the other hand

@ won| [ sw] =y [a( [ )]
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and

ta

o) [ o asepa =y [ [ a0 ]

t1 tl

Combining (3),(4) with (5) we obtain

va([" swan)| =v [ o ]

for every y* € Y*. The Aumann integral being weakly closed (see Corol-
lary after Proposition 3.1 in [10]) it is closed. Moreover it is also convex.
Finally the Second separation theorem (see [3] p. 251) ends the proof. [

Lemma 6. Let X,Y be separable Banach spaces and let C' be an open
convex cone in X. If A: C — cc(Y) is a linear continuous s.v. function,
F :[t1,ta] — cc(C) (0 < t1 < to) is measurable and integrably bounded,
then the composition A o F' is Aumann integrable and

A[/t2 Fla)dz] = /tz (Ao F)(x)da.

tl tl

PROOF. Observe that the function Ao F': [t1,t2] — cc(Y) is measur-
able and analogously to the proof of the Lemma 4 Syor # 0.

We only need to show the equality of integrals.

Take an y € A ;12 F(z)dx], there exsists a w € fttf F(z)dx such that
y € A(w). Thus there exist f € Sp and a € F4 which satisfy conditions

to
w = / f(z)dz and y = a(w),
t1
hence

tg t2

y= a< f(:c)da:) —/ (ao f)(z)dx.
t1 tl

Since a o f € Spor (cf. the proof of the Lemma 5)

y € / (Ao F)(x)dx

t1
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A[/: F(x)dx} c /:(A o F)(z)da
is showed.

The proof of the other inclusion will be done in two steps. Take an
element y € ftQ Ao F)(x)dz. There exsists g € Saop such that y =

ft x)dwz. Define the set

and the inclusion

T:={z € [t1,t2] : g(z) € (Ao F) ()}

and the s.v. functions for z € T’

G(x):={te F(x):g(x) € A(t)},
H(z):={teC:g(zx) € A(t)}

where A is a continuous additive extension of the function A on the cone
C. Hence the functions G and H have nonempty closed values.

Now assume that Y = R and take an open ball K(zg,r) C C. The
following conditions hold

[t1,t2] « H(z) N K (20,7) # 0}
[t1,t2] : Jtek(zo,r) t € H(T)}
= {z € [t1,t2] : Frek(aor) 9(x) € A(t) = A(t)}
[t1,t2] : g(x) € A(K(20,7))} = g7 [A(K (w0,7))].

Since the image of a connected set by a connected-valued continuous func-
tion is connected as well (see [3]), the set A(K (z¢,r)) is an interval. There-
fore it is a borel set. Applying the condition (b) in Lemma 1 we have that
the set

H™ (K(zo,7)) = g~ [A(K (w0,7))]

is measurable because g is a measurable function.

If U is any open subset of C' in the separable space X then there
exsists a countable family {K(x,,r,) : n € N} of open balls in X such
that U = J,,cr K (2, 7). Therefore the lower inverse image

H™(U) = H—(U K(xn,rn)) = |J H (K (zn.r)

neN neN
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belongs to the o-algebra M, hence H is measurable.

Observe that G = F N H and by Th. 8.2.4 and 8.1.3 in [1] the s.v.
function G is measurable and there exists a measurable selection f of G,
it means

f(z) e F(z) and g(x) € A[f(x)]

for all x € T. The function f is weakly measurable, because for every
x* € X* the composition z* o f is a strongly measurable function with
values in a separable space R. Therefore by Pettis measurability theorem
(see Th. IL.1.2 in [5]) it is strongly measurable. Moreover, since F' is
integrably bounded

/t @) dz < / IF(@) |de < oo,

hence f is Bochner integrable selection of F'.
Applying Lemma 5, we conclude that in this case

Y= /tt g(z)dz € /tt Alf (2)]dz = A[/: F(a)da] A[/: P(a)dz].

If Y is any separable Banach space we will use the same method as
in the proof of the above lemma.

For every y* € Y* we have the equality

(y* o A) [/tZ F(x)dm} = /tQ[(y* oA)o F|(x)dz,

tl tl

hence

y* [A(/: F(x)dx)} =y* [/;2(14 o F)(z)dx
and consequently

A[/tg F(x)dx} = /t2 (Ao F(z)dz. O

tl tl
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Lemma 7. Let X be a separable Banach space, Y be a normed space
and C be an open convex conein X. If A : C' — cc(Y') is a linear continuous
s.v. function then there exists a real constant M > 0 such that for every
z,yeC

h(A(z), A(y)) < M|z —y].

PRrROOF. First we show that there exists an xg € C satisfying condition
(6) Voes duec To+v=u,

where S is a closed unit ball in X. Indeed, take an z € C. Then there
exists an € > 0 such that
z4+eS CC.

1

Therefore, defining x¢ := £z we have

:co+SC%C’:C,

and (6) holds true.

Now take z,y € C and w € A(x). Then there exists a € F4 such
that w = a(x) and |la(v)|| < ||A]|||v]| for every v € C. Since C —C = X, a
function @ : C — C — Y defined by the formula a(v) := a(v1) — a(ve) for
v = w1 — Vg is a linear continuous extension of the function a. By (6) for
every v € S there exists an u € C such that v = u— 1z and ||ul| < 14 ||zo||
therefore

[a()]] = lla(u) = a(zo)|| < [lalw)]| + [la(zo)ll
< lall(llull + flzoll) < AT + 2[lol])

for all v € S thus [[a]| < [|A||(1 + 2||zo||) =: M. It follows that for every
a€ Fqa

d(a(z), A(y)) < [la(z) — a(y)l| = [la(z) —a(y)|
< llalllz = yll < Mllz =y,

thus

e(A(x), A(y)) < Mz —y||
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and analogously

e(A(y), A(z)) < Mllz —y|
which completes the proof. O

A consequence of the above theorem and the Theorem 1.4 in [15] is
the next

Remark 1. Let X be a separable Banach space, C be an open convex
cone in X. If {A" : ¢ > 0} is a measurable semigroup of linear continuous
s.v. functions A* : C'— cc(C) then it is continuous.

Lemma 8. Let X be a separable Banach space, C' be an open convex
cone in X. If F : [0,00) — cc(C) is a continuous s.v. function then for
everyt > 0

t+¢§
lim2/t+ F(s)ds = F(t).

£§—0

Proor. Fixt > 0. By continuity of F' the function s — h(F(t), F(s))
is continuous as well and therefore

t+¢&
M) lim 2 /t W(F (L), F(s))ds = 0.

By the Lemma 3

h(é /t t+£F(s)ds,F(t)) _ 2h( /t " p(eyds, /t H&F(t)ds).

Since it is easy to check that Lemma 9 in [14] is true for integrably bounded

functions it follows

h(i /t " e ds. F(1)) < 2 /t N E(s). F(1))ds

for all t > 0, which with (7) gives our assertion. O
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The main goal is to prove

Theorem. Let X be a separable Banach space, C' be an open convex
conein X. Let {A" : t > 0} be a measurable semigroup of linear continuous
functions A' : C — cc(C) satisfying conditions

(i) A%x) = {x} forx e C
(i) Al(z) —xcCforxeC,t>0
(iii) the family of s.v. functions {%(A5 — A% : £ > 0} is uniformly conver-
gent to an s.v. function G for & — 0 on each compact subset of C.
Then for every x € C and t > 0

PROOF. By assumption (iii), G is a linear continuous function on C
with convex compact values, therefore the formula

Bi(x) := Z %G’(az) forz e C

i=1

defines the family {B! : t > 0} of linear s.v. functions B* : C — cc(O)
which are continuous on C' (see Theorem and Corollary 2 in [11]).

Fix an € C and define F(t) := A'(z) for t > 0. By the Remark 1 F
is continuous on (0,00). We will show that it is continuous at the origin.
Take an € > 0, then by (iii) there exists 0 < ¢ty < 1 such that for every
0<t<ty

At(z) —
p(F6w) < 5 and o] < 5,

thus ] .
Al(z) —x C tG(z) + itS’ CtG(z) + 55’.

Therefore for t < t,

h(F(t), F(0) = h(A'(x) -z, {0}) = [| A" () - 2]
< tG(x) + 551l < G2l + 5 <e.
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Now observe that
(8) F(t+s) = A" (x) = AY(A°(x)) = A'(F(s))

which implies

) /0 P& + 5)ds — /0 AE[P(s)]ds.

By Lemma 2, we have

t et
(10) /0 P& + 5)ds = /5 F(s)ds.

Lemma 6 gives

(11) /Ot AE[F(s)]ds = AS [/OtF(s)ds].

Combining (10) and (9) with (11) we obtain

/jﬁ F(s)ds = AS [/Ot F(s)ds},

and adding to the both sides of the above equality an integral f(f F(s)ds
we have

t+&

i F(s)ds + /05 F(s)ds = AS [/Ot F(s)ds} + /05 F(s)ds.

Thus and by Theorem 1.1.8 in [2]

(12) /Ot F(s)ds + /;Jrf F(s)ds = A [/Ot F(s)ds} + /: F(s)ds,

for every t,£ > 0. Fix ane > 0, ¢t > 0 and put K := OtF(s)ds. If
f € Sp then by Corollary I1.2.8 in [5] fg f(s)ds C teof([0,t]). Therefore
K = fg F(s)ds C teoF(]0,t]) =: K. Continuous image F'([0,t]) of [0, ¢] by
F is compact and by Mazur’s theorem (Th. I1.2.12 in [5]) K is compact
too. Since the Aumann integral K is a closed (cf. the proof of the Lemma 4)
subset of the compact set it is compact.
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By assumption (iii), there exists 6 > 0 such that for y € K, € € (0,9)

h (Ag(yg_y,G(y)) <e€

Taking an y € K and ¢ € (0,4), we have

WA (y) — y,€G(y)) < €€

which implies
A%(y) —y C EG(y) + €5,

therefore for every y € K
Af(y) Cy+£G(y) +ecS.
It follows that for y € K
AS(y) C K +EG(K) + €£S
and therefore
(13) AY(K) C K + £G(K) + €£8S.
Substituting K we can rewrite (13) as
(14) AS /O (s)ds] /0 F(s)ds + £G [ /0 tF<s)ds} +eeS for €€ (0,0),

which with (12) yields

/tt+£ ds+/F )ds = A* /OtF /F(s)ds
C/OtF(s)derfG[/o F(s)ds +eg5+/ F(s

Thus and by Lemma 1 in [12]

€/ dscG[/:F(s)ds]+es+2/jF(s)ds
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for £ € (0,6). When we let £ — 0 then we obtain
t
F(t) C G[/ F(s)ds} +eS+ F(0) fore>0,
0
(see Lemma 8) because G(fg F(s)ds) € ce(X), hence t > 0 and z € C
t
(15) F(t) C G[/ F(s)ds} +x
0
Observe that (15) with the properties of the Aumann integral yield
1 in [
= o+t o\
—G [ /O (t—s) F(s)ds]
t s
G”Jrl / t—s)"|G / F(u)du ) +x|ds
{0< >[(0 (1)) +a]ds}
t
G”+2 / / (t—s)"F(u)du ds} + G"+1 [/ (t—s)"z ds}
0

1 tn+1

S [ /0 (t )nHF(u)du} @@,

for every n € Ny, t > 0 and « € C. Therefore

F(t) C G[ 1tF(s)ds} +zCG? /t(t —$)F(s)ds +tG(x) +x
0

t t2
c 3G [ (6= 9P F(s)ds] + 562 @) +16(a) + 2
2! 0 2!
hence substituting in such way we can write
t2 1 ¢
F(t) C z +tG(z) + EGQ(:U) +...4+ EG”‘H [/ (t—s)"F(s)ds
: 0

for every n € N, ¢t > 0 and z € C. Since

e /Ot(t — oy F(s)as) | < 19T / (¢ — ) (s s

n:

n n+1 t
< HIO [ as
n! 0
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and fot |A®(z)||ds < oo the rest of the series converges to {0}, when & — 0,
therefore

Al(x) c BY(z) forzeC, t>0
and the proof is complete. O
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