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Abstract. Given a compact space K and a Banach space E we study the structure
of positive measures on the product space K x B~ representing functionals on C(K, E),
the space of E-valued continuous functions on K. Using the technique of disintegration we
provide an alternative approach to the procedure of transference of measures introduced
by Batty (1990). This enables us to substantially strengthen some of his results, to discover
a rich order structure on these measures, to identify maximal and minimal elements and
to relate them to the classical Choquet order.

1. Introduction. The classical Riesz representation theorem provides
a bijective isometric correspondence between continuous linear functionals
on C(K), the space of (real- or complex-valued) continuous functions on a
Hausdorff compact space K, and M (K), the space of (signed or complex)
Radon measures on K. Therefore, given a subspace H C C(K), the Riesz
theorem together with the Hahn-Banach extension theorem entail that any
continuous linear functional on H may be represented by a Radon measure
on K with the same norm. Such a representing measure need not be unique,
hence it makes sense to compare the representing measures and to investigate
their structure. This is the basic content of Choquet theory.

In the classical case, K is a compact convex set and H = A.(K) is the
space of all affine continuous functions on K. If K is metrizable, the classical
Choquet theorem yields that any continuous linear functional on A.(K) is
represented by a measure p with the same norm that is carried by the set
ext K of extreme points of K. For nonmetrizable K the question is more
subtle: the Choquet ordering naturally arises and one gets a representing
measure g ‘almost carried’ by ext K in the sense that |u|(K \ B) = 0 for
each Baire set B D ext K. This is summarized in the famous Choquet—
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Bishop-de-Leeuw theorem (see [I, Section 1.4]). The question of uniqueness
in this context leads to the theory of Choquet simplices (see, e.g., [, Section
I1.3]).

A generalization of this representation theory is encompassed by the no-
tion of a function space H, which is a subspace of C'(K,R) containing the
constant functions and separating the points of K (see e.g. [14, Chapter 6]
or [11I, Chapter 3]). In this context, the role of the set of extreme points is
played by the so-called Choquet boundary Chy K of H (this is the set of
those points z € K such that the point evaluation at x is an extreme point
of the dual unit ball By- of H). Again we may construct for a functional
s € H* arepresenting measure with the same norm as s which is ‘almost car-
ried’ by Chy K. The question of uniqueness leads to the theory of simplicial
function spaces (see, e.g., [L1, Chapter 6]).

The next step was a generalization to the complex case, addressed in
[10) @, [7, [13]. It turns out that the representation theorem holds in the same
form, but the question of uniqueness is more subtle than in the real case.

A further generalization deals with vector-valued function spaces, i.e.,
subspaces H C C(K, E) for some compact K and Banach space E. A sat-
isfactory theory of integral representation in this case was presented by
P. Saab and M. Talagrand in a series of papers [18, [19, 20]. Their approach
was further improved by W. Roth and C. J. K. Batty [15, 16, 17, B3]. In
the vector-valued case there are two basic approaches to the representation
— via vector measures on K, using a generalization of the Riesz theorem
saying that the dual to C(K, E) is canonically isometric to M (K, E*), or
via scalar measures on K X Bpg«, using the canonical isometric inclusion

T:C(K,E) — C(K x Bg~) defined by
Tft,2") =2*(f(t), (") € K X Bg-, f € C(K,E).

These two approaches are closely related. In fact, the construction of repre-
senting vector measures in the quoted papers is done via the scalar measures
— at first a suitable representing measure on K X Bpg+ is constructed and
then the respective vector measure is obtained by application of the ‘Hustad
mapping’ (which is inspired by [10] and can be viewed as an interpretation of
the dual operator to the above-defined inclusion T"). This procedure was used
in [8] to provide a simple proof of the representation of the dual to C(K, E)
(see Section and was substantially elaborated by Batty [3] using the
technique of ‘transference of measures’ which provides a canonical way of
how to assign to each p € M (K, E*) a positive measure on K x Bp« (with
the same norm and whose image under 7% is p).

Our aim is to further investigate the vector-valued integral representation
theory, in particular how to grasp the notion of uniqueness of representing
measures. To this end we investigate in more detail the above-mentioned
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procedure discovered by Batty. Since the procedure itself does not depend
on the choice of H, we restrict ourselves to the case H = C(K, E).

In this case the representation by vector-valued measures trivially reduces
to a known theorem saying that each functional on C(K, F) is represented
by a unique vector measure (see Section . However, the structure of
representing positive measures on K X Bpg- is nontrivial. In accordance with
Section |5 below let us denote, for a given p € M (K, E*), by N(u) the set
of all positive measures on K x Bp+ with norm ||u|| and representing the
same functional as p. The main tool we use to investigate the structure of
N (p) is the technique of disintegration of measures on product spaces (see
Section [2.6). With the help of this technique, we obtain (among others) the
following results:

For a vector measure p € M (K, E*), there is a weak® Radon-Nikodym
derivative h of p with respect to |u| (see Proposition and the rest of
Section . This enables us to give an alternative proof of [3| Proposition
3.3] (which yields a canonical selection mapping of the assignment p — N (p)
denoted by K in [3] and by W in the present paper) and to provide a formula
for the operator W (see Corollary . We point out that such a formula is
given in [3, Proposition 2.2] but only under the very strong assumption of
the existence of the Bochner-Radon—Nikodym derivative of y with respect
to |u|, while our approach provides the formula in full generality.

A further application is Theorem which shows that N(u) is a sin-
gleton for each pu (i.e., the scalar representing measures are unique) if and
only if E* is strictly convex. This is the optimal version of a result from [3],
p. 540|, where the uniqueness is proved under much stronger assumptions
(in particular, F is required to be separable and reflexive there).

We also analyze in detail a partial order <p on N () introduced in [3].
We use the method of disintegration to relate it with the Choquet order on
M (Bg+) (see Theorem [5.13). The set N(u) contains the <p-largest element
(it coincides with the value Wy of the above-mentioned operator W, see
Section [5.1)). We further characterize <p-minimal elements of N () using
maximal measures on M;(Bg+) (see Theorem [5.20). Finally, we show that
each N(u) contains a unique <p-minimal measures if and only if the dual
unit ball B~ is a simplexoid (see Theorem .

We are convinced that the results and techniques from the present paper
will be useful to investigate the integral representation when H C C(K, E),
which we plan to take up elsewhere. This general case will, however, require
some additional effort, in particular because the Choquet boundary and H-
boundary measures should be considered (in the case of H = C(K, E), the
Choquet boundary is the whole K and all measures are H-boundary). Thus
the representation theorem is more involved (see [20]) and possible analogues
of the relations <z and <p are more complicated. Moreover, some special
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properties of C'(K, E) (Urysohn lemma, functions of the form f -z, etc.) are
not available for general H.

2. Preliminaries. In this section we collect some notation and auxiliary
results (mostly known) which will be used later on.

2.1. Real and complex Banach spaces. The classical Choquet theory
deals with real spaces, while the complex case requires some additional effort
as recalled in the introduction. In [3], which is one of our main references,
the real spaces are considered as well. However, our results hold for real and
complex spaces equally.

We will denote by F the relevant field (R or C). Moreover, we will repeat-
edly use without comment the following standard facts on complex Banach
spaces:

If E is a complex Banach space and FEp is its real version (i.e., the same
space considered over R), then we have the following identifications:

e The assignment 2* — Rez* is a real-linear isometry of E* onto (Eg)*.
e Conversely, if y* € (ER)*, then the formula z*(z) = y*(z) —iy*(iz), v € E,
defines an element of E* with y* = Rexz* (and ||z*|| = ||y*]]).

2.2. Classical Choquet theory. This section recalls classical notions
of the Choquet theory of compact convex sets. Assume that X is a compact
convex set in a locally convex Hausdorff space. Then for each p € M;(X)
(the set of all Radon probability measures on X) there exists a unique point
= r(p) € X (called the barycenter of p) satisfying | fdu = f(x) for
each affine continuous function f : X — R. If x = r(u), we say that u re-
presents x.

The Choquet order < on the cone My (X) of all Radon positive measures
on X is defined as p < v for p,v € M, (X) if and only if {kdu < {kdv for
each k : X — R convex and continuous. A marimal measure then means a
measure maximal in the ordering <.

The maximality of a measure u € M (X) can be characterized by means
of envelopes. Recall that, given a bounded real-valued function f on X, its
upper and lower envelopes are defined as

ff=inf{h; h > f, h € C(X,R) affine},
f« =sup{h; h < f, h € C(X,R) affine}.

Then p € My (X) is maximal if and only if | fdp = { f* dp for each convex
continuous function f : X — R (this result is due to Mokobodzki, see [T
Proposition 1.4.5]).

If X is metrizable and ext X stands for the set of all extreme points of X,
then ext X is a Gg-subset of X and p € M (X) is maximal if and only if
(X \ ext X) =0 (see [1 p. 35]).

(2.1)
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It is an easy consequence of Zorn’s lemma that for any p € My (X) there
is a maximal measure v € M (X) such that 4 < v. When X is metrizable,
there is a witnessing Borel assignment provided by the following lemma.

LEMMA 2.1. Let X be a metrizable compact convex set. Then there exists
a Borel measurable mapping W : My(X) — M;(X) such that v < ¥(v) and
U(v) is a mazimal measure for each v € M (X).

Proof. By [11, Theorem 11.41] there is a Borel measurable mapping m :
X — M;(X) such that m(x) is a maximal measure representing = for each
x € X. Fix € Mi(X). Let us define a functional ¢, on C(X) by

ou(h) = §(§ Fw) am(@)w)) due),  f € C(X).
X X
Note that, given f € C'(X), the function z — { f dm(z) is Borel measurable
and bounded by || f||, so 9, is a well-defined linear functional of norm at
most ||p]|. Let ¥(u) be the measure representing 1),

To observe that ¥ is a Borel mapping, it is enough to show that p —
Yu(f) is Borel measurable for each f € C(X). We already know that the
function  — { f dm(z) is Borel measurable, so it is a Baire function, thus
i — 1, is also a Baire function.

If f e C(X,R) is convex, then

[raw(n) = vu(f) = § (11w dm@))) du(@) > | f@) du(@),
X X

where we have used the fact that f is convex and m(z) represents z for each
x € X. We deduce that u < ¥(u).

Finally, let us show p is maximal, i.e, it is carried by ext X. By construc-
tion we have

{7 aw(u) = [ (§/@) dm(@))) duta),  f € C).
X

By the Lebesgue dominated convergence theorem this equality extends to
bounded Baire functions on X, and so to bounded Borel functions on X. In
particular, applying it to the characteristic function of X \ ext X we deduce

W(p)(X \ext X) = | m(z)(X \ ext X) dp(z) = 0. =
X

2.3. Integration with respect to measures with values in a dual
Banach space. Let (£2,Y) be a measurable space, let E be a (real or
complex) Banach space. If p is an E*-valued o-additive measure on (2, X)),
we denote by |u] its (absolute) variation (see [4, Definition 4, p. 2|) and we
set ||u]] = |p|(£2), the total variation of p. If ||u]] < oo, then wu is said to have
bounded variation. Moreover, p is called regular if its variation |u| is regular.
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Assume that p is an E*-valued o-additive measure on ({2, X') with bound-
ed variation. If x € E, the formula

pa(A) = p(A)(z), AelX,

defines a scalar-valued o-additive measure on ({2, X') with bounded variation
(more precisely, we have |z, | < 1] - |z]).

Assume that u = Z?:l XA; - Tj is a simple measurable function (where
x1,...,Zn, € E and Aj,..., A, are pairwise disjoint elements of X'). Then

we define .
fudu =" u(4;)(a))
j=1

It is easy to check that the mapping w — {wdy is linear (from the space of
simple measurable functions to F). Moreover,

fuds| < Zm Zm Mzl < el - eloo:

hence the mtegral may be uniquely extended to those functions f: 2 - F
which may be uniformly approximated by simple measurable functions. In
particular, if f : 2 — F is a bounded measurable function and = € FE, the
function f - x is p-integrable and

Vfradp=\rfdu,.

Further, if K is a compact space, then any continuous function from K
to F may be uniformly approximated by simple Borel measurable functions,
and thus we may define { f dpu whenever f : K — E is continuous and p is
an E*-valued Borel measure on K with bounded variation. In this case

VF du| < IIflloo -

An important special type of vector measures are those of the form e, @ z*
where t € K and z* € E*. Such measures act as follows:

(61 @ 5°)(B) = {a:*7 t € B,

B C K Borel,
0, t¢ B,

Vfd(e;@a®) =a*(f(t), fe€CK E).

2.4. Representation of the dual to C(K, E). The integral from the
previous section may be used to provide a representation of the dual to the
space of vector-valued continuous functions. Let us fix the relevant notation.
Let K be a compact space and let E be a (real or complex) Banach space.
We denote by C(K, E) the Banach space of E-valued continuous functions
on K with the supremum norm, and by M (K, E*) the space of all regular
E*-valued Borel measures on K with bounded variation, equipped with the
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total variation norm. Then M (K, E*) is canonically isometric to the dual of
C(K,E). Let us explain it a bit.

It follows from the previous section that any u € M (K, E*) induces a
continuous linear functional on C(K, E') of norm at most ||u|| by

f\fdu
Conversely, assume that p € C(K, E)* is given. For each x € E define

pa(f) = @(f-x), [feCKTF).

Then ¢, € C(K,F)* and ||¢z|| < ||¢|/||z]]. By the Riesz representation theo-
rem there is a measure p, € M (K, F) with ||uz| < |l¢]|||z| representing ;.
Moreover, since the assignment x — ¢, is linear and continuous (of norm
at most ||¢||), the mapping x +— p, is a bounded linear operator (from E to
M(K,F)). For a Borel set B C K define

u(B)(x) = p(B), x€E.

Then p is obviously a finitely additive mapping from the Borel o-algebra
to E*. Moreover, p is a regular o-additive measure with bounded variation
representing ¢ and satisfying ||u|| < ||¢|. An easy proof of this fact is pro-
vided in [8]. Since we will repeatedly use the related procedure, we briefly
recall the argument.

Let T: C(K,E) — C(K x Bg~) be defined by

Tf(t, %) = 2*(f(t)), (t,2*) € K x Bp-, f € C(K, E).

Then T is a linear isometric injection. By the Riesz representation theorem,
the space C(K x Bg+)* is canonically isometric to M (K x Bg-), so the dual
mapping 7% may be considered as a mapping 7™ : M (K x Bg~) — C(K, E)*.
So, continuing from the previous paragraph, there is v € M (K x Bpg+) such
that ||v|| = |l¢|| and T#v = ¢. By the definition of the dual mapping we
deduce

o(f) =\a*(f(t) dv(t,2*), f € C(K,E).
In particular, for each z € E and f € C(K) we have

V fdue = o(f - 2) = | f(0)a" (@) du(t, o),
K

pa(A) = S z*(z)dv(t,z*), A C K Borel.
AXBE*

It follows that
lu(A)|| < |v[(A x Bg+), A C K Borel.
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It now easily follows that p is o-additive, regular and ||u|| < ||| = ||¢l-
Moreover,

o(f-x)=\f wdu, [feC(K) zeE.

Since these functions are linearly dense in C(K, E), we conclude that u
represents ¢ in the sense of the previous section.

Finally, we may interpret 7™ as amapping T*: M (K x Bg+) — M (K, E*).
By the construction we have

(2.2) T*v(A)(z) = S z*(x)dv(t,z*), A C K Borel, z € E.
AXBE*

Hence T™ in this representation coincides with the Hustad mapping used in
[3] and elsewhere.

2.5. Batty’s correspondences. In this section we briefly recall the
canonical correspondences established in [3], Section 2| and then used in the
procedure of ‘transference of measures’. One of the basic tools for these
correspondences is the following lemma which is repeatedly implicitly used
in the proofs in [3].

LEMMA 2.2. Let X be a real locally convex space and letp: X — R be a
lower semicontinuous sublinear functional. Then

p(z) =sup{f(z); fe X", f<p}, xzeX.
The sup cannot be replaced by maz.

The positive part of this lemma is a (rather standard but nontrivial)
consequence of the Hahn—Banach separation theorem. Since we have not
found any reference for this result (except for a far more general version
[2, Theorem 2.11| with a complicated proof), we have decided to present
here a simple elementary proof, essentially following the argument used in
[3, p. 534] in a special case.

Proof of Lemma [2.9 Let us start with the negative part. A possible
counterexample is given in [2, Example 2.10| using a noncomplete inner
product space. Another possibility is to take X = (Y*, w*), where Y is
any nonreflexive Banach space, p(y*) = ||y*|| for y* € Y* and a functional
Yo € Y* not attaining the norm.

To prove the positive part, fix any € X and any ¢ < p(x). Let

A={(y.t) € X xR; t > p(y)}.

Then A is a closed convex set and (z,c) ¢ A. Applying the Hahn-Banach
separation theorem in X x R, we find f € X* and d € R such that

f(x) 4+ cd <inf {f(y) + dt; (y,t) € A}.
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Necessarily d > 0, otherwise the right-hand side would be —oo. Therefore
f(@) + ed <inf{f(y) +dp(y); y € X}.

Since on the right-hand side we may choose y = z, we deduce d > 0. So,
without loss of generality d = 1. That is,

f(@) + e <inf{f(y) +p(y); y € X} = inf {f(ty) +p(ty); y € X, ¢ > 0}
= inf{t(f(y) +p(y)); y € X, t > 0}.

It follows that the right-hand side is either 0 or —oco. But the second pos-
sibility cannot take place. Hence f(z) + ¢ < 0, so —f(z) > ¢. Moreover,
fy)+ply) =20forye X,s0 —f<p. =

We continue with an abstract version of some of the correspondences
in [3].

LEMMA 2.3. Let X be a (real or complex) Banach space.

(a) If U C X is a nonempty closed convex bounded set, we set
pu(z*) =inf {Rez*(z); x € U}, 2% e X™.
Then py is a weak™ upper semicontinous superlinear functional.
(b) If p: X* = R is a weak™ upper semicontinuous superlinear functional,
we set
Uy, ={z € X; Rez™(x) > p(z*) for z* € X*}.
Then U, is a nonempty closed convex bounded set.
(c) If U C X is a nonempty closed convex bounded set, then Uy, = U.
(d) If p: X* — R is a weak™ upper semicontinuous superlinear functional,
then py, = p.
Proof. Assertion (a) is obvious. Let us continue by proving (b). It is clear

that U, is closed and convex. Further, U, # () by Lemma applied to —p.
To prove it is bounded, observe that for each € U, and 2* € X* we have

p(z*) < Rez™(z) = —Re(—z")(z) < —p(—2z™).

In the case F = C we also have Imz*(x) = Re(—iz*)(x). So, in any case
the set {z*(z); = € U,} is bounded for each z* € X*. By the uniform
boundedness principle we deduce that U, is bounded.

(c) Obviously U C U, . Conversely, if « ¢ U, by the separation theorem
there is * € X™ such that

Rez*(x) < inf{Rez*(y); y € U} = pu(z”),
sox ¢ Uy, .
Assertion (d) follows from Lemma applied to —p. =

Now we pass to the correspondences related to C(K, E). Recall that
M (K, E*) is canonically isometric to the dual of C(K, E), so it is equipped
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with the related weak* topology. We consider the following four families:
A={U Cc C(K, E); U is nonempty closed bounded and C(K)-convex},
B={p: M(K, E*) = R; p is weak™ upper semicontinuous and superlinear,
p(p1 + p2) = p(pa) + p(pz) whenever py L po},
C={y:K— 2F. 4 is lower semicontinuous, bounded
and has nonempty closed convex values},
D={f:KxFE"=R; flkxBg. is upper semicontinuous and bounded,
f(t,) is superlinear for each t € K}.
Note that U C C(K,E) is C(K)-convex if hf + (1 — h)g € U whenever
f.g €U and h € C(K) satisfies 0 < h < 1.

PROPOSITION 2.4. Let K be a compact space and let E be a Banach
space. The above-defined families A,B,C,D are in compatible bijective cor-
respondences:

p—Up Uy Y fy
A C

U—py WUy, I=vy

The correspondences between A and B are given by the formulas from Lemma
2.3 and the remaining ones are given by

vut) ={ft); FeUt={f(t); fFeU}, teK U€cA,
Uy = all continuous selections from 1, 1 €C,
fu(t,z*) =inf {Rea™(x); z € (t)}, (t,2") € K x E*, ¢ €C,
Yy(t) ={x € E; Rex™ > f(t,)}, teK, feD.

This proposition is proved in [3, Theorem 2.1|. Let us briefly comment
on it. The proof of the correspondence between A and B is based on the fact
that the abstract correspondence from Lemma maps A into B and vice
versa. The proof of the correspondence between A and C uses, among others,
Michael’s selection theorem. Finally, in the proof of the correspondence be-
tween C and D a uniform version of Lemma is used to show that D is
mapped into C and then Lemma [2.3]is used for any fixed ¢t € K.

The main application of the above correspondences is the resulting cor-
respondence between B and D (see [3], p. 535]):

COROLLARY 2.5. The resulting correspondence between B and D is pro-
vided by the formulas

rt,z") =pler®x™), (t,2%)e K x E*, pebB,
ps(w) = inf {Re{gdp; g € C(K, ), Rea”(g(t)) > f(t,a")

for (t,2%) € K x E} ue M(K,E"), f € D.
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Functions from D are determined by their restrictions to K x Bg«, there-
fore we will often identify f € D with its restriction. Note that both B and
D are convex cones. Let us look at BN (=B) and D N (—D). We have the
following:

PROPOSITION 2.6.

(a) BN (=B) ={p+— Rel fdy; feC(K,E)}, so BN(—B) is in a canonical
real-linear bijective correspondence with C(K, E).

(b) DN (=D) ={ReTf; f € C(K,E)}.

(¢) The correspondence p — [, restricted to B N (—B) coincides with the
operator f — ReT f.

Proof. (a) By definition, BN(—B) consists of real-valued real-linear weak™
continuous functionals on M (K, E*). Thus the assertion follows.

(b) Elements of DN (—D) are continuous on K x Bg- and real-linear in
the second variable. Thus the assertion follows.

(c) This follows from (a) and Corollary Indeed, assume p(u) =
Re (| f du for some f € C(K, E). Then

fpt, ") =ples @ 2") =Rex™(f(t)) =ReT f(t,z¥). m

2.6. Disintegration of complex measures on compact spaces. In
this section we include basic results on disintegration of measures on products
of compact spaces. Our basic source is [0, Section 452]. Usually disintegration
is applied to positive measures. We start by a lemma showing that this
method may be easily adapted to complex measures.

LEMMA 2.7. Let K and L be two compact Hausdorff spaces and let v be a
complex Radon measure on K X L. Denote by o the projection of the absolute
variation |v| to K. Then there is an indexed family (v )icx of complex Radon
measures on L such that the following conditions are satisfied:

(i) ||me]l =1 for each t € K.
(ii) For each continuous function f: K x L — C we have

| rav= g(g £(t,2) dz/t(z)) do(t).
KxL K L
In particular, for any such f the function
t | f(t2) du(2)
L

s o-measurable.
(iii) If AC K and B C L are Borel sets, then

v(Ax B) = | n(B)do(t).
A
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In particular, the mapping t — v4(B) is o-measurable whenever B C L
s Borel.

Moreover, if v is positive, then all vy may be chosen to be probability mea-
sures. If v is real-valued, all v may be chosen to be real-valued.

Proof. Denote by A the projection of |v| to L. Then both o and A are
Radon measures. Let X and 1" denote the o-algebras of the o-measurable and
A-measurable sets, respectively. Let 2’ ®7 denote the product o-algebra and let
v denote the restriction of |v| to X ®Y". We apply [6, Theorem 452M] to v/ and
get an indexed family (v})icx of Radon probability measures on L such that

23) | fd|y]:S(Sf(t,z)dy?(z))da(t)

KxL K L
for each f: K x L — C bounded X ® T-measurable.

Let h be the Radon—-Nikodym density of v|ygy with respect to /. Then
h is X ® T-measurable and without loss of generality |h| = 1 everywhere on
K x L. Given t € K, let 14 be the measure defined by

dvy = h(t,) dv?.
0

Then ||v4|| = 1. If v > 0, then we may take h = 1, so v = v is a probability
measure. If v is real-valued, h may attain only real values (1 and —1), hence
V¢ is also real-valued. Moreover, if f : K x L — C is bounded and X' ® T-
measurable, then

[ rav=1rnavl = S(Sf h(t, z) dvP(z )) do(t)
K L

= §(§ s >dut<z>) o(t),
K L
where we have applied to fh.
Thus (iii) clearly holds. To prove (ii) it remains to observe that continuous
functions are X' ® T-measurable. This is clear for functions of the form

(t,z) = f(t)g(z) where f € C(K), g € C(L).
The Stone—Weierstrass theorem implies that such functions are linearly dense

in C(K x L), so we indeed deduce that all continuous functions are X' ® 7-
measurable. m

The indexed family (v4)¢cx provided by the previous lemma will be called
a disintegration kernel of v. When L is metrizable, the disintegration kernel
is essentially unique and has some additional properties, collected in the
following lemma.

LEMMA 2.8. Let K, L,v,0 be as in LemmaR.7]. Assume moreover that L
1s metrizable. Then:
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(a) Assume that (v¢)ier is an indexed family of complex Radon measures
on L satisfying conditions (1) and (ii) from Lemma [2.7| Then it is a
disintegration kernel of v.

(b) If ()tex is a disintegration kernel of v, then the mapping t — vy is
o-measurable as a mapping from K to (By(k c), w").

(¢) The disintegration kernel of v is uniquely determined up to a set of o-
measure zero.

Proof. Assume that (v;)iex is an indexed family of complex Radon mea-
sures on L satisfying conditions (i) and (ii) from Lemma[2.7 Given f € C(L),
the function (¢,z) — f(z) is continuous on K X L, so condition (ii) shows
that the function

t— S f du

is o-measurable. Since L is metrizable, the space C(L) is separable and so
(Beo(ry+, w”*) is metrizable, hence second countable. It easily follows that the
mapping t — 14 is o-measurable. Hence, assertion (b) follows.

Further, let (v])iex be another indexed family of complex Radon mea-
sures on L satisfying conditions (i) and (ii) from Lemma[2.7} Fix f € C(L).
As in the previous paragraph, we find that the functions

ht)=\fdu and W(t)=|fd, tek,

are o-measurable. Moreover, for any g € C(K) the function (¢, z) — g(t) f(z)
is continuous on K x L and hence we get (using condition (ii))

S ghdo = S g(t)f(z)dv(t,z) = S gh' do.

Since this holds for any g € C(K), we deduce that h = b/ o-almost every-
where. That is,

| fdu=\fdy for o-almost all t € K whenever f € C(L).

Since C'(L) is separable, we easily deduce that v, = v} for o-almost all ¢ € K.
Assertion (c¢) now easily follows.

Assertion (a) follows as well. Indeed, it is enough to apply the above
reasoning to a family (14)ex satisfying conditions (i) and (ii) and a disinte-
gration kernel (});cx which exists due to Lemma[2.7,

We continue with the following lemma which will be used to combine
disintegration with separable reduction methods.

LEMMA 2.9. Let K,L,v,0 be as in Lemma 2.7 Assume that v > 0.
Let L' be a metrizable compact space and let ¢ : L — L' be a continuous
surjection. Let v/ = (id X ) (v) be the image of v under the mapping id x .
If (v)tek is a disintegration kernel of v, then (p(14))iek is a disintegration
kernel of V.
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Proof. Since v > 0, we see that o is the projection of |v| = v and
simultaneously the projection of |/| = v/. Moreover, each p(14) is a proba-
bility measure. To prove that (¢(14))tck is a disintegration kernel of v/ it is
enough, due to Lemma [2.§|(a), to verify condition (ii) from Lemma [2.7] So,
fix f € C(K x L'"). We have

KxL' KxL
= [ (§ 1ty dem)(v)) do (o),
K I/
where we have used Lemma [2.7) and the rules of integration with respect to
the image of a measure. m

When L is not metrizable, the question of uniqueness is more delicate.
In particular, it is not hard to construct counterexamples showing that
Lemma (a) may fail for nonmetrizable L (for example if L = [0, 1]%1 or if
L is the ordinal interval [0, w;]). However, there is a substitute for uniqueness
in the general case which is contained in the following proposition.

PrOPOSITION 2.10. Let K and L be two compact Hausdorff spaces and
let o be a positive Radon measure on K. Let

M={ve M (K xL);m(v)=o0}.
Then there is an assignment of disintegration kernels
vEM (V)iek

such that for any two measures v1,vo € M and any two bounded Borel func-
tions g1,92 : L — R we have

S grdviy < S godrey  o-almost everywhere
= S grdr < S gadvoy  for eacht € K.

Proof. Let X denote the o-algebra of o-measurable subsets of K. Let
by : X — X be a lifting (in the sense of [5, Definition 341A]) provided by
[5, Theorem 341K]. By [5, Theorem 363F and Exercise 363Xe]| this mapping
induces a linear lifting @ : L>®°(0) — L>*(X) (where L>*(X) is the space
of all bounded X-measurable functions on K equipped with the supremum
norm) which is also an order isomorphism and satisfies ||®| < 1.

Given v € M and A C L Borel, the assignment

va(B)=v(BxA), BelX,

is a measure on (K, X)) satisfying v4 < 0. Let hy denote the Radon—Nikodym
derivative of v4 with respect to o. It follows from [6], proof of Theorem 452M]|



Transference of measures via disintegration 15

that the formula
v(A) =®(ha)(t), AC L Borel,teK,

provides a disintegration kernel of v. We will show that this is a correct
choice.

Given a bounded Borel function g : L — R, the formula

ve(B) = S g(z)dv(t,z), BeXx,
BxL

defines a signed measure on (K, Y). Moreover, for each B € X we have
v(B) < ll9lloe - (B x L) = ||glloo - o(B).

By the definition of absolute variation we easily get |v4] < [|g]loo - 0. In
particular, v, is absolutely continuous with respect to ¢ and its Radon-
Nikodym density hy satisfies ||hglloc < [|g|loo- It follows that the assignment
g +— hy is a nonexpansive linear operator from the space of bounded Borel
functions on L into L*(0).

We claim that for each bounded Borel function g on L we have

| gdu =d(hy)(t), teK.

Fix t € K. By the choice of v, the equality holds if g is a characteristic
function of a Borel set. By linearity and continuity we deduce that it holds
for each bounded Borel function.

Now assume that v1,v9 € M and that g1,g92 : L — R are two bounded
Borel functions satisfing

S grdvy; < S g2dva;  o-almost everywhere.
Thus
Vi,9.(B) = S (S g1 dulyt) do(t) < S (X go dl/27t> do(t) = v2,4,(B)
B L B L

for each B € A, i.e., v1,4 < 1og,. It follows that hi g4 < hag, in L%(0) and
hence also @(h1,4,) < P(hag,) in L(X). =

3. The Hustad mapping via disintegration. In this section we ana-
lyze in more detail the operator T* interpreted as a mapping from M (K x Bg~)
to M (K, E*). Recall that this operator is defined by formula . We start
with a slight strengthening of |3 Lemma 3.1].

LEMMA 3.1. Ifv € M(K x Bg+) satisfies ||T*v| = ||v||, then v is carried
by K x Sg« (here Sg« denotes the dual unit sphere).
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Proof. Assume that ||T*v|| = ||v||. Then
vl = 1w = sup { || £ dT*v|s £ € C(K, B), | £] < 1}
= sup {|Ja* (F(1) dvla",1)|: F € C(K ), [I£] <1}
<sup {{ 2" (F(8) | dlv(",0); £ € C(K, B), | f] <1}
<§letlldivl(a”, 1) < [1dlw|(a®,2) = o]l

so equalities hold. In particular, ||z*|| =1 |v|-a.e. m

We will further strengthen this lemma by using disintegration. To this
end we will need the following simple fact.

LEMMA 3.2. Let v be an F-valued Radon measure on Bg+. Then there is
a unique point r(v) € E* such that

Sx*(a:) dv(z*) =r(v)(z) for each x € E.

Moreover, ||r(v)|| < ||v||. If v is a probability measure, then r(v) is the
barycenter of v.

Proof. 1t is obvious that the mapping = — {z*(z)dr(z*) is a linear
functional on E of norm at most ||v||. Moreover, if v is a probability measure,
then the equality is clearly satisfied for the barycenter. m

We continue by providing a formula for T*vr using a kind of ‘density
function’.

PROPOSITION 3.3. Let v € M(K X Bpg«) be arbitrary. Then there is a
function h : K — Bg~ such that

| Far*v = { h(®)(F(1) dmi([])(t)  for f € C(K, E).
K K
We also have

T*v(A)(z) = S h(t)(x)dmi(|v])(t) for AC K Borel and x € E.
A

A possible choice for b is h(t) = r(v:) for t € K, where (1¢)iei is a disin-
tegration kernel of v.

Proof. To simplify the notation we set 0 = m1(|v]). Let (v1)iex be a
disintegration kernel of v. For each ¢t € K let h(t) = r(vx) € Bg~ be the
functional provided by Lemma Let us now prove that h satisfies the
first assertion:
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By the definition of T* and Lemma [2.7] we have
farv = § o(F@)avta) = (| 2" (f©) (@) do(t)

K KxBpx K Bp=
=\ r)(F®) do(t) = | h(&)(£(1) do(b),
K K

where in the third equality we used the choice of 7(1y).
We proceed by deducing the second assertion from the first one. Fix
x € E. For each f € C(K) we have

VfdTv)e =\ fr-adT*v = | f(t) - h(t)(z) do(2).

K K K
By the Lebesgue dominated convergence we may extend this equality to
bounded Baire functions on K. Therefore the second assertion holds for any
Baire set A C K. By regularity of the measures in question this may be
extended to Borel sets. m

The function h from the previous proposition is a kind of weak* Radon—
Nikodym density of T*v with respect to 71 (|v|). Note that it need not be mea-
surable, but it is weak* measurable, i.e., t — h(t)(z) is m1(|v|)-measurable
for each x € E. We will see in Proposition below that stronger properties
are satisfied if F is separable.

In general, the function h is not uniquely determined — it is not hard to
find a nonseparable E and v such that there are two everywhere different
functions hy and ho with the required properties. However, we have the
following partial uniqueness result.

LEMMA 3.4. Let v € M(K x Bpg+) be arbitrary. Let hy and hy be two
functions satisfying the conditions from Proposition [3.3]

(a) Let F C E be a separable subspace. Then hy(t)|p = ho(t)|r m1(|v])-
almost everywhere.

(b) If E is separable, then hi(t) = ha(t) m1(|v])-almost everywhere. In par-
ticular, if (W)iex 1s a disintegration kernel of v, then hy(t) = r(v;)
m1(|v|)-almost everywhere.

Proof. Fix x € E. By Proposition [3.3] we have
| hi(t) () dmi(Jv)) (1) = | ha(t)(x) dmi(Jv])(t)  for A C K Borel.
A A
Hence hi(t)(x) = ho(t)(z) for m1(|v|)-almost all ¢ € K. Now both assertions
easily follow. m

We continue by more detailed analysis of the ‘density function’. The
following proposition provides, among others, the promised strengthening of
Lemma [3.1]
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PROPOSITION 3.5. Let v € M(K x Bg~) be arbitrary and let h : K —
Bpg« be the function provided by Proposition [3.3] Then the following asser-
tions are valid:

() [T0] < m(lo)- I IIT=]) = ], then |T*] = mi(1v]).

(b) If | T*v|| = ||v||, then ||h(t)|| = 1 m1(|v])-almost everywhere. If, in ad-
dition, (Vt)tek is a disintegration kernel of v, then r(v) € Sg« mi(|v])-
almost everywhere.

(¢) If E is separable, then h is a 71 (|v|)-measurable function from K to
(Bp+,w*) and

1T = § R0 dmi(jv])(?)-
K

(d) If F is a separable subspace of E, thent — h(t)|r is a m1(|v|)-measurable
function from K to (Bp+,w*). Moreover,

IT*v|| = max {g 1R()|r| dm () (t); F C E sepamble}.
K

Proof. To simplify the notation we again set o = 71 (|v]).
(a) Given A C K Borel and z € E, Proposition [3.3| yields

[T*v(A)(z)] = H h(t)(x) dU(t)‘ <V Ir(t)(@)] do(t) < |lz]lo(A),
A A
hence ||T*v(A)|| < 0(A). Now it easily follows that |T*v| < o. If | T*v| =
|||, then ||[T*v| = ||o|| (as clearly ||v|| = ||o]|) and hence |T*v| = o.
(b) We proceed by contraposition. Assume that the set {t € K; ||h(t)]| <1}
is not of o-measure zero. It follows that there is some ¢ < 1 such that the
set

A={teK;|[h) < c}
has positive outer measure. Set 6 = 0*(A) (note that o* denotes the outer
measure induced by o). Fix any f € Beo(k,g)- Then the set
C={teK; h@)(f(t))] <c}

is o-measurable and contains A (if t € A, then |h(t)(f(¢))| < |R(®)|| || F(©)]]
< ¢). Therefore

|| £a17v| = |§ RO(F () do(t)] < § IRO(FE)] do()
K K K
< co(0) + o(K\ C) = |lo]| + (c = Do (C) < || + (¢~ 3.

Hence
[Tv|| < [lv]l + (¢ = 1)d < [lv]],

which completes the argument. The additional statement follows from Propo-

sition [3.3]
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(c) Assume E is separable. Then (Bg+, w*) is a compact metrizable space,
hence it is second countable. By the assumption we know that ¢ — h(t)(x)
is o-measurable for each x € E. It follows that h~'(U) is o-measurable
whenever U belongs to the canonical base of the weak® topology of Bpg«.
By second countability this may be extended to any weak® open set, so h is
o-measurable.

Hence also t + ||h(t)]| is o-measurable. Moreover, if f € Bk, k), then

|| £arv| = | [ RO(F0) do(t)| < | IREOF ()] do(®
K K K

< JIROIIF Ol do(t) < | IR0 do(2),
K K

ITv|| < | 1A (1)) do(t).
K
To prove the converse inequality fix € > 0. For z* € Sg+ set

Y(z*) = {z € Bg; Rez™(z) > 1 —¢}.

Then (z*) is a nonempty convex set. Moreover, the set-valued mapping
1 is clearly lower semicontinuous from the weak* topology to the norm.
Since (Sg+, w*) is a separable completely metrizable space and the mapping
x* +— (x*) is also lower semicontinuous (cf. [I2, Proposition 2.3]), Michael’s
selection theorem [12, Theorem 3.2”] provides a continuous selection of this
mapping. Hence, we have a (weak*-to-norm) continuous map g : Sg« — Bp
such that Rex*(g(z*)) > 1 — ¢ for each z* € Sg+. Define a mapping f :
K — Bg by

Then f is o-measurable and Re h(t)(fq(t)) = (1 —¢)||h(t)| for t € K.

By Luzin’s theorem (see [0, Theorem 418J and Definition 411M]) there
is a closed subset B C K such that o(K \ B) < € and f|p is continuous.
By Michael’s selection theorem (see [12, Corollary 1.5] or [12, Theorem 3.1])
there is a continuous function f: K — Bf extending f,. Then

[ \3 FdTY| = \S RO(F©) do(t)] > [§ RO(F@) do()| - &
B

\Sh (Folt) do()] — = > [ Reh(t)(f(t) do(t) - =
B B

> |0 =Rl o) > ~)(J IR dot) <) —e.
K
Since € > 0 is arbitrary, the remaining inequality follows.
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(d) Fix a separable subspace F' C E. For each x € F we have
h(t)|r(z) = h(t)(z), teK,

so the function ¢ + h(t)|r is o-measurable by the argument used in the
proof of (c). We also get

IT* v\l 2 1T VIew,ml = § [R#)]|r] do(t),
K
again by the same arguments as in (c).
Conversely, there is a sequence (f,,) in Bk, g) such that

|T*v|| = sup {‘ S fn dT*I/’; n e N}.
K

Since f, (K) is a compact (hence separable) subset of E for each n € N,
there is a separable subspace F' C E such that f,(K) C F for n € N. Then

1T = | T*VIouml = § IRE)]F] do(?),
K

since h(t)|r is a density of (T"v)|¢(x,F)- This completes the proof of Propo-
sition .

The next lemma provides a more precise version of assertion (a) from the
previous proposition by describing the Radon-Nikodym density |7*v| with
respect to my(|v]).

LEMMA 3.6. Let v € M (K x Bpg~) be arbitrary, let h : K — Bg« be the
function provided by Proposition and let Fy C E be a separable subspace
at which the mazimum from Proposition (d) s attained. Then:

(a) If FCE is a separable subspace containing Fy, then |h(t)|r||=R(t)|7,]|
mi(|v])-a.e.
(b) d[T*v[ = |[h[g || dmi(|v]), i-e.,

|T*v|(A) = S |\h(t)|r, || dmi(|v|)  for A C K Borel.
A

Proof. Once more we set o = m1(|v|).

(a) Since F' D Fp, we see that ||h(t)|r| > ||h(t)r,| everywhere. On the
other hand, by Proposition [3.5(d) these two functions are o-measurable and
have the same integral with respect to o. Thus they are equal o-almost
everywhere.

(b) Fix A C K Borel and x € E. Let F' = span(Fp U {z}). By Proposi-
tion [3.3] we get
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T*v(A)(@)] = || ht)(@) do ()| < | |B(E) (@) der(t)
A A

<V IRO|pll 2l do(t) = il § [1R(t)] 7]l do (0),
A A

where the last equality follows from (a). Therefore
T2 (A)]| < § IR(D)]|r ]| do(?).
A
By definition of the absolute variation we deduce

T*v|(A) < { |B(D)|5 || do ().
A

Finally, using the choice of Fy we deduce that equality holds. m

The final result of this section provides a construction replacing any
v € M(K x Bpg+) by a positive measure in a canonical way. This will serve
as a starting point for the next section devoted to an alternative view to
Batty’s procedure of transference of measures. Before coming to the final
result, we give a simple consequence of the Stone—Weierstrass theorem.

LEMMA 3.7. The closed self-adjoint subalgebra of C(K x Bg+) generated
by T(C(K, E)) is
CO(K x Bp-) = {f € O(K x Bp); flgx{oy = 0}.

Proof. The inclusion ‘C’ is obvious. To prove the converse we use the
Stone—Weierstrass theorem. Assume that (¢,2*), (s,y*) € K x Bg+. Then:

o Assume y* # z*. Fix ¢ € E with y*(z) # 2*(z). Let f € C(K,E) be
the constant function equal to x. Then Tf(t,z*) = a*(x) # y*(z) =

Tf(sy").
e Assume y* = 2* #0 and s # t. Fix ¢ € E with *(z) # 0 and f € C(K)
with f(s) =0 and f(t) = 1. Then

T(f - x)(t,2") = x"(x) #0=T(f - z)(s,y").
Let Z denote the subalgebra from the statement. By the Stone—Weierstrass
theorem we deduce

span(Z U {1}) = {f € C(K x Bg~); flkx{o} is constant},
hence, Z = C°(K x Bg+). =
PROPOSITION 3.8. Let v, h, Fy be as in Lemma[3.6] Define
h(t) '
g(t) = d TlT ¥ hO)lR #0.
0 otherwise.

Then:
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(i) There is a unique measure v € M (K x Bg+) carried by K x (Bg~\{0})

such that
| rav=1\rtg@)dTvi(t) for f € CK x Bg-).
KXBE* K
(ii) The measure v is positive, T*v = T*v and |v|| = ||T*v||. In particular,

v is carried by K X Sg«.
(i) m(v) = |T*v| = |T*v|.
(iv) llg@®)ll =1 (hence [[h(#)]| = [[A(t)|r]) 71 (v)-a.e.

Proof. Let f € C(K,E). Let F C E be a separable subspace containing
Fy and f(K). Then

Here the first equality follows from Proposition [3.3] To prove the second
equality we compare the integrated functions. By the definition of g they
are equal if h(t)|m, # 0 or h(t)(f(t)) = 0. At the remaining points we have
h(t)|r, = 0 and h(t)|r # 0 (recall that f(¢) € F'). But such points form a set
of 1 (Jv|)-measure zero by Lemma [3.6{a). Hence the second equality follows.
The third equality follows from the definition of 7" and Lemma (b)

In particular, we deduce that the function ¢ — f(t,g(t)) is |T*v|-mea-
surable for each f € T(C(K, E)). Since measurability is preserved by prod-
ucts, linear combinations, complex conjugation and limits of sequences, by
Lemma [3.7| we find that the function ¢ — f(t,g(t)) is |T"*v|-measurable for
each f € C°(K x Bg~). Therefore, the mapping

) F(tg(0) dIT (D)

K

defines a linear functional on C°(K x Bpx). It is clear that this functional
is bounded, with norm at most ||T*v||. So, the existence and uniqueness
of v follows from the Riesz representation theorem applied to the space
Co(K x (Bg- \ {0})). This completes the proof of (i).

By the Riesz theorem the norm of 7 equals the norm of the represented
functional. In particular, ||v|| < ||T*v||. Conversely,
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Izl —sup{ Sf (t,g(t))d|T*v|(t ‘ feCY K x Bg), || flloo < }
K
> sup {| | 77 (6, 9(0) ATVI(0)]; £ € CKE), |l <1}
K
- sup{ g FAT|; £ € C(K,B), | flleo < } = |7,

where the first equality on the third line follows from the computation at
the beginning of the proof. Hence ||| = ||T%v||. Further, v > 0 as the
represented functional is clearly positive. Finally, if f € C(K, E), then

\farv=\1fdv =\ Tf(t, g(t)dTv|(t) = | fdT"v,
K K

where the last equality again follows from the computation at the beginning
of the proof. We conclude that T*v = T*v. This completes the proof of (ii)
as the last statement follows from Lemma B.11

Assertion (iii) follows from Proposition [3.5(a) using (ii).

For assertion (iv), note that, by the construction, the function g satisfies
the first equality from Proposition for 7. Thus we conclude using (ii) and
Proposition [3.5(b). =

4. Transference of measures revisited. In this section we show that
Proposition provides an alternative approach to the procedure named
‘transference of measures’ in [3, Section 3]. This procedure provides, given
uw € M(K, E*), a canonical positive measure Wy € M(K x Bg+) (denoted
by Ku in [3]) such that T*Wp = p and [|[Wu|| = ||||. The construction in
[3, Section 3| uses the correspondence between the cones B and D recalled
in Section above. Using our approach we get stronger results than [3]
(as promised in the introduction). We start with the following lemma which
may be seen as an ultimate generalization of [3, Proposition 2.2|.

LEMMA 4.1. Let v € M(K X Bpg+) be arbitrary. Let v be the measure
provided by Proposition [3.8. Then

pr(T7v) :S fdv  for each f € D.

Proof. We adopt the notation from Proposition The proof will be
done in several steps.

StEP 1. If f € D, then
=inf{ReTf; f € C(K,E), ReTf > f}.
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By Corollary 2.5 we have (for (t,z*) € K x E*)
f(t,2%) = pyler @ z7)
— inf {Regfd(et ® %) f € C(K, E),
Rey*(F(s) > f(s.y") for (s,y") € K x E*
— inf {ReT#(t,2"); f € C(K,E), ReTf > f},
which completes the argument.
STEP 2. pp(T*v) =\ fdv for each f € D.
Let f € C(K, E) be arbirary. Then
VT dv =\T#(t,g(t) dIT*v|(t) = | g(t)(F(1)) T v|(¢)
=g (LR, | dmr(v])(2) = VR(E)(F(£)) dma(|v])(2)
=\farwv.

Indeed, the first equality follows from Proposition as Tf € C°(K x Bg+).
The second equality follows from the definition of T', and the third one from
Lemma3.6{b) (Fp has the same meaning as in Lemma3.6). Let us explain the
fourth equality. Let F' C E be a separable subspace containing Fy U f(K).

Then h(t)(f(t)) = gt)(f(®)Ih(t)|r | unless h(t)(f(t)) # 0 and h(i)|r,
= 0. But such points form a set of 71 (|v|)-measure zero by Lemma [3.6{a).
The last equality follows from Proposition [3.3

Let f € D be arbitrary. Using Step 1 and the preceding computation we
get

| fdv =\ inf {ReTf; f € C(K,E), ReTf > f}dv
< inf {Rengda; f e OK,E), ReTf > f}
— inf {Regde*u; f e C(K,E), ReTf > f} = pp(T"v),
where the last equality follows from Corollary 2.5
STEP 3. If f=ReTf for some f € C(K,E), then py(T*v) = fdv.

Assume f = ReT f. It follows from Proposition and from the first
computation in Step 2 that

pr(T*v) =Re| fdT"v =|ReTfdv =\ fdv.

STEP 4. Assume fy,...,f,€C(K,E), fj =ReTf; and f = fiA---Afn.
Then pp(T*v) =\ fdv.
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Assume first that f(t,g(t)) = fi1(t,g(t)) |T*v|-almost everywhere. Then

pr(T*v) < pp(Tv) =\ frdv =\ fd7 < ps(T").
The first inequality follows from the fact that f < fi. The equalities follow
from Step 3 and from the definition of v. The last inequality follows from
Step 2. Hence equalities hold.
In general there is a partition of K into Borel sets Aq,..., A, such that
f(t,g(t)) = f;(t,g(t)) for |T*v|-almost all ¢ € A;. Then

n

pr(T ) =3 pp(T*vla) = 3 pp (T layxe. ) = 3 | £ d0lay )
j=1 =1

j=1 K

n
=Y\ fdPla,xm,. = | Fdv.
j=1K K
Here the first equality follows from the fact that py is additive on pairs
of mutually orthogonal measures. The second one follows easily from .
The fourth equality follows from the construction of v: it is clear that this
measure constructed for v| AjxBps coincides with v restricted to A; x Bp-.
In view of this the third equality follows from the special case addressed in
the previous paragraph. The last equality is obvious.

STEP 5. The general case.
Let now f € D be general. Then

| fdv ={inf{hy A+  Ahyps hj € DN (=D), by > f for 1 < j <n}pdv
:inf{g(hlx\---mn)da; hj € DN (=D), hj>ffor1<j<n}
<n}

= inf {pp, noonn, (T7V); by € DN (=D), hy > ffor 1 < j
=ps(T"v).
Here the first equality follows from Step 1 and the description of D N (—=D)
in Proposition 2.6 The second one follows from the monotone convergence
theorem for nets. The third equality follows from Step 4. The last equality

follows easily from Corollary 2.5] =

Now we easily get the promised relationship to Batty’s operator:

COROLLARY 4.2. Let v € M (K x Bg+) be arbitrary. Let U be the measure
provided by Proposition[3.8, Then v = WT*v, where W is the operator from
[3, Proposition 3.3] (denoted by K in the quoted paper).

Proof. By Proposition and Lemma the measure v has the prop-
erties uniquely determining WT*v by [3, Proposition 3.3|. =

REMARK 4.3. Our approach provides an alternative construction of the
operator W from [3]. The original construction uses the assignment f > py¢
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from Corollary[2.5 which may be extended to a real-linear mapping D—D —
B — B and then the Hahn—-Banach and Riesz representation theorems are
invoked. Our construction is different — we start from p € M (K, E*), find
an arbitrary v € M (K x Bg+) with T*v = p and then apply Proposition
If we choose v such that ||v|| = ||u|| (which is possible by the Hahn—Banach
theorem), the construction is a bit simpler.

We note that our construction uses more advanced tools (disintegration
of measures), but provides stronger results (see Theorem below) and,
moreover, provides a weak® Radon—Nikodym derivative of p with respect
to |u|. Hence, as mentioned earlier, Lemma may be viewed as an ultimate
generalization of [3, Proposition 2.2].

We continue by a further result promised in the introduction, which is
the optimal version of the uniqueness statement from [3], p. 540].

THEOREM 4.4. The following assertions are equivalent:

(1) E* is strictly conve.

(2) Ifv1,va € My (K x Bg«) are such that T*vy = T*ve and ||vi|| = ||ve|| =
T4, then v = vo.

(3) If v € M (K X Bpg~) is such that ||T*v| = ||v||, then WT*v = v.

Proof. (2)=-(3): This is obvious as, given v as in (3), the measures v and
WT*v satisfy the assumptions of (2).

(3)=-(2): This is also obvious, as given v; and 15 as in (2), assertion (3)
yields vy = WT* vy = WT* s = vs.

(2)=(1): This is proved in [3, p. 540]. Let us recall the easy argument.
Assume E* is not strictly convex. Then there are three distinct points
x*,x], x5 € Sp+ such that z* = %(CL‘T + 3). Fix t € K and set

V1 = E(t,z¥) and vy = %(5(1579;1*) + 8(,5,3;;)).

Then vy, v9 are positive measures, vy # vs, T 1) = ¢ ® ¥, and

T va(f) = \Tf dve = 5 (27(F(1)) + 25(F (1)) = =" (£ (1)),

so T*ve = &, ® x*. Since ||e; @ z*|| = 1, the argument is complete.

(1)=-(3): Assume E* is strictly convex. Let v be as in (3). By Proposi-
tion [3.5|(a) we deduce m1(v) = |T*v|. Denote this measure by o. Let ()i
be a disintegration kernel for v. By Proposition (b) we get 7(1) € Sg+
o-almost everywhere. Since v; are probability measures (recall that v > 0)
and E” is strictly convex, we deduce that v; = ¢,(,,) o-almost everywhere.

Let h(t) = r(1t) for t € K and let Fy, g and v be as in Proposition
By the choice of Fyy we have ||h(t)|r,|| = 1 o-almost everywhere (cf. Propo-
sition [3.5(d)) and hence g(t) = h(t) o-almost everywhere. It follows from
Lemma that v satisfies the equality from Proposition (1) By unique-
ness of 7 we conclude that v = 7. Using Lemma [f.1] we deduce v = WT™v. =



Transference of measures via disintegration 27

The key new result in the previous theorem is the implication (1)=(3).
Indeed, the equivalence (2)<(3) is easy, (2)=-(1) follows from the example
in [3, p. 540], but (1)=-(3) is new. In [3, p. 540] a much weaker version is
proved — it is assumed there that F is separable, reflexive and both £ and E*
are strictly convex. Using the technique of disintegration we show that strict
convexity of E* is enough, thus obtaining the optimal result.

5. Orderings of measures. In this section we analyze some orderings
of measures defined using the cones B and D. This is inspired by [3, Sec-
tion 4|. Since we focus on the whole cones B and D and not their subcones,
the situation is in fact different. As we will see below, the ordering defined
by B is trivial — it is not interesting in itself, but just as the trivial case of
possible future considerations. On the other hand, the ordering defined by
D enjoys several interesting and perhaps surprising features which we try to
understand.

This section is divided to five subsections. In the first one we collect defi-
nitions and easy properties of the orderings, in particular, maximal measures
with respect to the cone D are identified. The second subsection has auxiliary
nature and its results are applied in the third subsection where we relate the
ordering using D with the classical Choquet ordering (using the method of
disintegration). In the fourth subsection we focus on minimal measures with
respect to D and relate them to the classical maximal measures. In the final
subsection we address the question of uniqueness of these minimal measures.

5.1. Orderings by the cones B and D: basic facts. We start with
the trivial case. For uy, uo € M (K, E*) it is natural to define

p1 =g p2 = Vp € B: p(u1) < p(p2).
However, as the following observation says, this is not very interesting.

OBSERVATION 5.1. Let py,pg € M (K, E*). Then py <p u2 if and only
if 1 = po.
Proof. The ‘if’ part is obvious. To prove the ‘only if” part assume p1 <35 2.

Then p(u1) = p(ug) for each p € BN (—B). Hence, for each f € C(K, E) we
have

Re| f duy = Re| £ dpo.
It follows that p; and po define the same linear functional on C'(K, E), thus
H1 = 2. =
The previous observation witnesses that the ordering <z is trivial as it
reduces to equality. This is related to the fact that we only deal with the

whole space C(K, E) and not with a proper function space H C C(K, E).
This also corresponds to the triviality of the Choquet ordering for function
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spaces H = C(K,R) in the classical setting. However, if we look at pos-
sible orderings induced by D, the situation is much more complicated and
interesting even in this ‘trivial’ case. So, let us continue by defining the first
possible notion of ordering induced by D.

If 11,19 € My (K X Bg+), we define

v <pury:=VfeD: Sfdl/l SdeQ
Basic properties are collected in the following lemma.
LEMMA 5.2. Let vi,vy € M (K X Bg+). Then:
(a) vy <p vy if and only if
S(ReTfl/\---/\ReTf )duvy < S(ReTfl -~AReTf,)drs

whenever fi,...,f, € C(K,E).
(b) If v1 <p v, then T*v) = T*vs.
(¢) v=p WT*v for any v € My (K X Bg~).

Proof. (a) The ‘only if” part is obvious. The ‘if” part follows from the for-
mula in Step 1 of the proof of Lemma[4.1] by using the monotone convergence
theorem for nets.

(b) Assume vy <p vo. Then { fdyy = { fdwe for each f € DN (—D).
This means that {ReT fdv; = {ReT f dvs for each f € C(K, E). It easily
follows that T*vy = T*vs.

(c) This is proved in 3, Lemma 4.1] using the formulas from Corollary[2.5]
We are going to present an alternative proof which shows a relationship of
=<p to the classical Choquet ordering. By (a) we may restrict to functions of
the form f = fi A--- A fp, where f; = ReT f; for some f; € C(K, E).

Let (14)iex be a disintegration kernel of v. Since v > 0, all measures vy
are probability measures. Let h(t) = r(14) for t € K. Let Fy,g,v be as in
Proposition By Corollary we know that v = WT*v. Moreover, let
F C E be a separable subspace containing Fjy U U;lzl f;(K). Then

\ rawre= | fdv =\ f(t.g(t)dITv|(t)

KX Bpgx KX Bgx K
t)[R(®)lr | dm (v)(2)

f@t 1R ()| R llg(t)) dmi(v)(2)
) dmi(v)(t) = | f(t,r()) dm (v)(2)

M
!
e
g

.
(sf ) du(a >)d WH= | fan

BH* KXBE*
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The first equality follows from Corollary [£.2] the second one from Propo-
sition (1) (note that f € C°(K x Bp+)) and the third one follows from
Lemma [3.6(b). In the fourth one we use the fact that f(¢,-) is superlinear.

Let us explain the fifth equality. Note that under our assumption we have
(due to the choice of F)

f(t.2") = min Rex*(f;(t)) = min Rea’|p(f; ()

1<i<n 1<g<n

for (t,2*) € K x Bg+. So, if h(t)|r = 0, then

f(t,h(t)) = 0= f(t,[[h(t)|Rlg(t)).
Further, by Proposition [3.8 we know that

IR®lrllgt) = h(t) it h(D)]r, #0.

Hence,

f(th(t)) = f(t |h(t)|rllg(t)) unless h(t)|r =0 & h(t)|F # 0.
But this set has m(v)-measure zero by Lemma [3.6|(a). This completes the
proof of the fifth equality.

The sixth equality follows from the choice of h. The inequality follows
from the facts that r(14) is the barycenter of v, and that f(¢,-) is a continuous

concave function on Bg«. The last equality follows from Lemma [2.7]
This completes the proof of Lemma [5.2] =

The relation <p is obviously reflexive and transitive, so it is a pre-order.
However, it is not a partial order as the weak antisymmetry fails. Indeed,
if t € K and 2" € Sg+ are arbitrary, then the measures £(; ,+) and 2€(t 1w

) )

coincide on all functions from D (recall that such functions are positively
homogeneous in the second variable). Therefore, we consider (inspired by [3])
a finer relation <p . defined by

V1 <D V2 = v1 < vy and ||| < |l
This is again a pre-order, but not a partial order as witnessed by the measures
E(taar) T 26(5 152y E(sa7) T 264 Loy
where s,t € K are two distinct points and x* € Sg=. The following proposi-

tion summarizes the relationship between the pre-orders <p and <p . and
identifies <p -maximal measures with Batty’s measures.

PROPOSITION 5.3.

(a) A measure v € M (K X Bg+) is <p -mazimal if and only if v = WT*v.
(b) The relations <p and <p . restricted to measures carried by K x Spg=
coincide and are partial orders.

Proof. (b) Assume that v, 15 are carried by K x Sg+« and v <p vs. Since
the function f(¢,2*) = —||z*|| belongs to D (this is obvious, as noticed in [3]
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Example 2.3(1)]) and f = —1 on K x Sg«, we deduce that —||v|| < —||v2].
Thus 11 <p, 2. This proves the coincidence of the two relations.

To prove they are partial orders, it is enough to establish weak antisym-
metry. But this is proved in [3, Lemma 3.2].

(a) Assume that WT™vy = vy and v <p. vo. Then T*vp = T*vy (by
Lemma [5.2|b)) and hence

2|l < lvall = 1T 0l = 1T v || < vzl
s0 |[va]| = ||v1]|. Further, by Lemma [5.2)(c) we get
vy <p WT vy = WT* v = 1.

We conclude v <p . v1. Thus v is <p maximal. In fact, as both 11 and
vy are carried by K x Sg» (by Lemma , by (b) we get v = 1.

Next assume that v is <p ~maximal. Since v <p WT*v (by Lemma
and [[WT*v|| < ||v||, we deduce v <p . WT™*v. By the maximality of v we
get WI*v <p. v. Thus |v|| = [|[T*v| and so v is carried by K x Sg= (by
Lemma [3.1)). Therefore, using (b) we deduce v = WT*v. u

5.2. On the Choquet ordering of measures on Bp+. In this auxil-
iary subsection we present a result on the Choquet ordering on probability
measures on B« for a Banach space E. This seems to be interesting in it-
self, but our main motivation is to apply it to a more detailed analysis of
the pre-orders <p and <p . in Section below. The promised result reads
as follows.

THEOREM b5.4. Let u, v be two probability measures on B« with the same
barycenter. Assume the common barycenter lies on the sphere. If {pdp <
{pdv for each weak* continuous sublinear function p on E*, then p < v in
the Choquet ordering.

Note that a probability measure on the ball with barycenter on the sphere
is necessarily carried by the sphere. We further note that it is enough to
prove this theorem for a real Banach space FE, since the complex case may
be deduced by considering the real version of the space. Therefore, in this
section we assume that E is a real Banach space. To prove the theorem we
need two lemmata.

LEMMA 5.5. Let p € Mi(Bg+) be a measure with barycenter on the
sphere. Then for each € > 0 there exists a weak™ compact convex set K C S~
with w(K) > 1 —e¢.

Proof. Let a* = r(u). Let (z,,) be a sequence in Bg with z*(z,) — 1.
Define f,(y*) = y*(xy,) for y* € Bg- and n € N. Given n € N, f, is a
continuous affine function on B« satisfying —1 < f, < 1 on Bg«. Moreover,

S fodp = fo(2®) = 2" (x,) — 1.
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It follows that f,, — 1in L' (), hence, up to passing to a subsequence, we may
assume that f,, — 1 p-almost everywhere. Let F' = {y* € Bg~; y*(z,) — 1}.
Then F C Sg«, it is a convex set of full measure and it may be expressed as

F=U Fen
keNneN

where

Frn = ﬂ{y*eBE*;y*(mm)>1—1/k}, k.,n eN.

m>2n

Observe that F}, are weak® compact convex sets with Fy , C Fj 1 for

k,n € N. Since
1=u(F)= ,u(ﬂ U Fk,n)a
keN neN

we get

M(U Fk,n) =1 foreach k € N.
neN

Let ny, € Nbesuch that p(Fy,, ) > 1—¢/2F. Then K = oy Fu i, is a weak*
compact convex set with p(K) > 1 — . Further, clearly K C F' C Sg+.

LEMMA 5.6. Let E be a real Banach space. Let f: E* — R be a weak*
lower semicontinuous L-Lipschitz convex function (where L > 0) with f(0)
=0. Let K C Sg~ be a weak® compact convex set. For each x* € K we have

f(2*) = sup {a*(2); = € E, |[z] < 6L, y*(x) < f(y") for cach y* € K}.
Proof. The proof is divided into several steps.
STEP 1. Set C' =, aK. Then C is a weak™ closed convex cone.

Clearly, C'is a convex cone. Moreover, since K C Sg«, for each r > 0 we
have
CNrBg- = U aK,

0<ar

which is weak* compact, being the image of the compact set [0,r] x K by
the continuous map (a,z*) — ax*. We conclude by the Krein-Shmul’yan
theorem.

STEP 2. Set g(ay™) = af(y*), a € [0,00) and y* € K. Then g is a weak*
lower semicontinuous sublinear function on C.

It is clear that g is well-defined and positively homogeneous. To prove it
is subadditive observe that, given y*, z* € K and o, > 0 with aa + 3 > 0,
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we have
slay +55) = (@ + 9™ ) — gy (ML EEE)
af(y") + Bf(=")
< (Oé + 6) : a+ B

=af(y") + Bf(Z") = glay®) + g(Bz").
To prove it is weak™ lower semicontinuous, it is enough to prove that [g < d]
is a weak* closed subset of C for each d € R. Since the set [¢g < d] is convex,
by the Krein-Shmul’yan theorem it is enough to prove that [¢ < d] N rBpg-
is weak* closed for each r > 0. So, fix d € R and r > 0. Then

[9 <d NrBg- ={az™; 2" € K, a € [0,7], af(z*) < d}
is weak* compact, being the image of the compact set
{(a,2%) € [0, 7] x K; af (z7) < d}
under the continuous map (a, x*) — azx*.

STEP 3. Fiz x* € K and ty < f(z*). Since f(z*) > —L, we may assume
to > —2L. Set

A={{y"t) e C xRt =gy},
B = conv({(z",t0)} U (2" + Bg+) x {—5L}).

Then A, B are disjoint nonempty convez sets in Z = (E*, w*) xR. Moreover,
A is closed and B is compact.

Obviously A and B are nonempty and convex and B is compact. The set
A is closed by Steps 1 and 2. It remains to prove that A and B are disjoint.
Assume that (ay*,t) € AN B for some y* € K, a € [0,00) and t € R. Then
g(ay*) = af (y*) < t and there is ¢ € [0, 1] and u* € Bj, such that

(5.1) (ay™,t) = (¥ + (1 — c)u™, cto — 5L(1 — ¢)).
We distinguish several cases:
CASE 1: ¢ =1. Then t = tg and ay* = x*, hence a = 1 and y* = z*. So,
to=1t= f(y") = f(@") > to,
a contradiction.
1. Then
t=cto—5L(1 —c) <cf(zx*) —5L(1 —c).

CASE 2: ¢ <1 and o

floy™) < af(y)
Further,

<
<

flay™) = f(@® + (1 = c)u”) = f(27) + (")

> f(z*) = LI (1 = e)u™|| = f(«") = L(1 = ¢).
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Putting these together we obtain
f(@®) =L —c¢)<cf(x™) —5L(1 —c).
This gives f(z*) < —4L, a contradiction (recall that f(z*) > —L).
CASE 3: ¢ <1 and o > 1. Then
flay®) —af(y") = flay") = f(y") + f(¥") —af(¥")
< L[t = Dy + [f (") (e = 1) < 2L(ar — 1).
Hence
flay®) <af(y") +2L(a - 1).
On the other hand,
flay") = f@* + (1 - ") > f(a*) = L(1L - c).
Putting these together we obtain
f@) =LA —c¢)<af(y)+2L(a—1)<t+2L(a—1)
=ctyp—5L(1 —¢)+2L(a— 1)
<ef(x*)—=5L(1—¢) +2L(a—1)
<ef(x*) —=5L(1 —c¢) +2L(1 —¢),

where the last inequality follows from comparison of the first coordinates in
(5.1) and the triangle inequality. We deduce f(z*) < —2L, a contradiction.

STEP 4. Construction of x.

Using the Hahn-Banach separation theorem we find z € E and w € R
such that

sup{y*(z) + ws; (y*,s) € B} < inf {z"(x) +wt; (2*,t) € A}.
By the definition of A we see that necessarily w > 0. By setting y* = z* = x*,
s =tg and t = f(x*) we deduce that w > 0. Hence, up to scaling we may
assume w = 1, i.e.,
sup {y"(z) +s; (y",s) € B} <inf{2"(z) +1; (z7,1) € A}.
We note that
inf {z*(z) + t; (2",t) € A} =inf {z"(z) + g(27); z* € C}
= inf {t(z"(z) + f(27)); 2" € K,t > 0},
which is obviously either 0 or —oo. But the second possibility cannot take
place, so the infimum is 0. In particular,

2 (—z) < f(z%) for z* € K.

Further, since (z*,tp) € B, we deduce that z*(z) +tg < 0, i.e., 2*(—z) > tp.
Finally,

0> sup {a*(z) +y*(z) — 5L; y* € Bp-} = 2™ (x) + [lz| — 5L,
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SO
|—z| = ||z|| < 5L — z*(x) < 5L+ f(z*) < 6L.
This completes the proof of Lemma [5.6] u

Proof of Theorem[5.4 We proceed by contraposition. Assume that u 4 v
in the Choquet ordering. By [I1], Proposition 3.56] there are weak™ continuous
affine functions fi,..., f, on Bg+ such that

Smax{fl,...,fn}dy<Smax{f1,...,fn}d,u.

Since any weak* continuous affine function on Bpg~ is Lipschitz (it is a func-
tion of the form z* — z*(z) + ¢ for some xz € E and ¢ € R), we have a Lip-
schitz weak* continuous convex function f : E* — R with § fdv < | fdu.
Since both p and v are probability measures, up to replacing f by f — f(0)
we may assume f(0) = 0. Let L denote the Lipschitz constant of f. Clearly
L > 0.

Fix ¢ > 0. Since p and v have the same barycenter, the measure %(,u—}— v)
has barycenter on the sphere. Therefore we may apply Lemma [5.5] to find
a weak* compact convex set K C Sg- such that (4 + v)(Bg- \ K) < €. By
Lemma [5.6| we have, for z* € K,

f(@*) =sup{g(z¥); g : E* — R weak* continuous, linear,
6L-Lipschitz, g < f on K}
=sup{g(z*); g : E* — R weak* continuous, sublinear,
6 L-Lipschitz, g < f on K}.
Indeed, the first equality follows directly from Lemma [5.6] and the second
one is a trivial consequence. Since the family of functions from the last

expression is upwards directed, the monotone convergence theorem for nets
provides such g with §, gdu > §,. fdpu —e. Then

Vgdu> \gdu—6Le> | fdu—e—6Le>| fdu—e—TLe,
K K

where we used the choice of K, the choice of g, the equalities f(0) = g(0) =0
and the assumptions that f is L-Lipschitz and g is 6 L-Lipschitz. On the other
hand, we similarly get

Vgdv <\ gdv+6Le< | fdv+6Le <| fdv+ 7Le.
K K

It is now clear that choosing € > 0 small enough we may achieve { gdv <
{ g dp. This completes the proof of Theorem "

5.3. More on orderings defined by the cone D. We now analyze in
more detail the pre-orders <p and <p . and their relationship to the classical
Choquet order. To this end we will use the result from previous subsection
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and the technique of disintegration of measures. We restrict ourselves to
positive measures of minimal norm, i.e., to the set

N = {v € My (K x Bg.); [T = ||}
Further, given u € M(K, E*), we set
N(w) = {v € N; ' = u}.
We start by collecting a few basic facts on the set IV:
OBSERVATION 5.7.

(a) The pre-orders <p and <p . coincide on N.

(b) The relation <p restricted to N is a partial order.

(¢) Ifvi,va € N are such that v1 <p va, then these two measures belong to
the same N (p).

Proof. By Lemma the measures from N are carried by K x Sg-.
Assertions (a) and (b) thus follow from Proposition [5.3(b). Assertion (c)
follows from Lemma b). "

In order to address the case of possibly nonseparable E we will use restric-
tion maps to separable spaces. More specifically, if ' C E is a (separable)
subspace, let Rp : E* — F* be the canonical restriction map. Then Rp
restricted to B+ is a continuous surjection of Bg+ onto Bpx.

LEMMA 5.8. Let p € M(K, E*)\ {0} be given. For v € N(u) let (v)iek
be a disintegration kernel of v. Then:

(a) Ifve N(u), then r(1y) € Sg+ for |p|-almost all t € K.

(b) Let v € N(u). If F C E is a sufficently large separable subspace of E,
then |Rp o || = |||l and (id x Rp)(v) € N(Rp o p).

(c) Let vi,va € N(p). If F C E is a sufficently large separable subspace
of E, then r(Rp(v1)) = r(Rp(vey)) € Sp= for |u|-almost all t € K.

Proof. (a) This follows from Proposition [3.5{(b).

(b) Let F' C E be an arbitrary separable subspace. Let T : C(K, F') —
C(K x Bp~) be the respective variant of the operator 7. If A C K is Borel
and x € F, then by we get

TE((id x Re)@)(A)(@) = | y*(@)d(id x Re)(v)(t,y")

AXBpx
= | ®pe@dvt,a) = | 2"(@)dv(t,a")
AXBpg* AXBp+

= u(A)(x) = (Rp o p)(A)(x).
We deduce that T} ((id x Rp)(v)) = Rp o p. Since clearly ||(id x Rp)(v)|| =
|lv|| (as v > 0), it is enough to take F' so large that ||Rp o u|| = ||u||. This
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may be achieved easily — similarly to the proof of Proposition (d) we find
a sequence (f,) in C(K, E) such that

Il = sup‘gfndu’
neN

and let F' be the closed linear span of |J,, f, (K). (Any larger F' works as
well.)

(c) Let F' be a subspace provided by (b) which works simultaneously for
v1 and vy. Let hy and ho be the functions provided by Proposition for
v1 and va. For j = 1,2 set v; = (id x Rp)(v;). Then for each f € C(K, F)
we have

{rarp@) = | Tefdy= | (Trf)o(id x Rp)dy

K KX Bpx KX Bpx
= | BRe@)(F@)dy(t.a) = | 2" (F(0) dv;(t,2%)
KxBpgx K XBps
= VRO (1) dlul () = | By (O]F(£(2)) dlul(B).
K K

The first equality follows from the definition of 7%, and the second one
follows from the rules of integration with respect to the image of a measure.
The third one follows from the definition of Trx. The fourth one is obvious
(as f(t) € F for each t € K). The fifth one follows from the choice of h;,
and the last one is again obvious. Hence the function Rr o h; is a possible
choice of h associated to v; by Proposition Using the choice of F' and
combining Lemmata [2.9) and [3.4] we deduce that

r(v1t) = hi(t)|r = ha(t)|Fp = r(v2:)  |p]-almost everywhere. =

We continue by collecting several results on separable factorization which
will be useful further on.

LEMMA 5.9.

(a) Let f € C(Bg~) be given. Then there is a separable subspace FF C E and
g € C(Bp~) such that f = go Rp.

(b) Let S C C(Bg+) be a norm-separable set. Then there exists a separable
subspace F' C E such that for each f € S there exists g € C(Bp~) with
f=g9goRp.

(c) Let f € C(K x Bg+) be given. Then there exists a separable space F C E
and g € C(K x Bp+) such that f = go (id xRp).

Proof. (a) Let Y denote the set of all f € C'(Bg+) admitting the required
factorization. It is clear that Y is a closed subalgebra containing the con-
stants and stable under complex conjugation. Moreover, for any z € E the
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function z* +— x*(x) belongs to Y (it is enough to take F' = span{z}). Hence
Y separates the points of Bg«, so we conclude by the Stone—Weierstrass the-
orem.

(b) Let D C S be a countable dense subset of S. For each d € D, using (a)
we select a separable subspace Fy C E such that there exists g4 € C(Bp,~)
satisfying f = g4 o Rp,. Then the space F' = span|J,.p Fy is separable
and any function from D can be factorized as a function from C(Bp-). Now
it is easy to see that any function f from S C Dl can be factorized as
f = gs o Rp for some gy € C(Bp~).

(¢) We proceed similarly to part (a). Let Z denote the set of all f €
C(K x Bg+) admitting the required factorization. It is clear that Z is a closed
subalgebra containing the constants and stable under complex conjugation.
Moreover, by (a), Z contains all functions of the form

(t,z*) — f(z*) where f € C(Bg+).
Obviously it also contains all functions of the form
(t,z*) — f(t) where f € C(K).

It follows that Z separates the points of B+, so we conclude by the Stone—
Weierstrass theorem. m

Using the previous lemma we may easily show that the relation <p is
separably determined. This is the content of the following proposition.

PROPOSITION 5.10. Let vy,v5 € M (K x Bg+). Then the following as-
sertions are equivalent:

(1) v1 <p va.

(2) (id x Rp)(v1) <p (id x Rp)(v2) for each separable subspace F C E.

(3) (id x Rp)(v1) <p (id x Rp)(v2) for each F from a cofinal family of
separable subspaces of E.

Proof. To clarify the meaning of (3) let us recall that a family of separable
subspaces of F is cofinal if any separable subspace of F is contained in a
member of the family.

We now proceed with the proof itself. The implication (1)=(2) is easy:
If f belongs to the cone D on K x F* then f o (id x Rp) belongs to the
cone D on K x E* and we may use the rules of integration with respect to
the image of a measure.

The implication (2)=(3) is trivial.

(3)=(1): To prove that v; <p vy it is enough to show that {fdi; <
{ fdwy for any continuous f from D (by Lemma (a)). So, fix such f. By
Lemma [5.9(c) there is a separable subspace F' C E and g € C(K X Bp-)
such that f = go (id x Rp). By (3) we may assume, up to enlarging F', that
(id x Rp)(v1) <p (id x Rp)(v2). Since g clearly belongs to the cone D on
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K x Bp-, we get {gd(id x Rp)(r1) < {gd(id x Rp)(v2). Then we conclude
using the rules of integration with respect to the image of a measure. »

Now we are going to characterize the relation <p on N and relate it to
the classical Choquet ordering and to the Choquet theory of cones. To this
end we set

K ={fe€C(K x Bg~); f(t,-) is concave for each t € K}.
And, naturally, for v1,15 € N we set
v < vy == VfeK: | fdn < fdue.
The promised characterization is the content of the following theorem.

THEOREM 5.11. Let v1,v2 € N(p) be given. Let (v14)ter and (Vat)ick
be their disintegration kernels. Then the following assertions are equivalent:

(1) v1 <p 1.
(2) If p: Bp~ — R is weak* continuous and sublinear, then

Spdyg’t < S pdvie  for |p|-almost all t € K.
(3) If g: Bpx — R is weak* continuous and convez, then
S gdrgy < S gdviy  for |pl-almost all t € K.
(4) For each f € K we have
S f(t,2")dve(2™) < S f(t,z")dva(z)  for |p]-almost all t € K.
(5) 11 <k 2.

Proof. (1)=-(2): We proceed by contraposition. Assume (2) fails and fix
some p witnessing it. Then p is bounded on Bpg-, say, |p| < C on Bpg-.
Further,

{t € K; SpdVQ,t > S pduu}

is not a |p|-measure zero set. By o-additivity there is some ¢ > 0 such that
the set

{te K {pav > o+ pdi,}

is not a |pu|-measure zero set. But this set is measurable, so there is a compact
set FF C K with |u|(F) > 0 such that

Spdl/g,t > 5+S pdriy fort e F.

Let € > 0 be arbitrary. By the regularity of |u| we find an open subset
U C K containing F such that |u|(U \ F) < e. Fix a continuous function
g: K —[0,1] such that g =1 on F and ¢ =0 on K \ U. Then

fta") = —gp(z”),  (t,27) € K X Bp-,
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is a continuous function from D. Moreover,

§ s = (] —g(tp(”) dve(a”)) dlul(t)

K xBpx K Bpgs

= §( ] o) dvas(a) ) i)

F Bpgx

— 5 (] o) dva ) diul(t)

U\F Bpg«

< <5+ | p(x*)dul,t(x*)) dlul(t) + Ce
F By

= Ce—olu(F)| ~ [ | op(a®) din o)) dlul(¢)

K Bp«

+ S (S g(t)p(:v*)dm,t(x*)) d|pf (2)

U\F Bpg«

<2Ce—8lp(F)+ | fdo
KXxBpgx

Let us explain this computation: The first equality follows from the definition
of f and from the properties of disintegration kernels. The second one follows
from the choice of g: note that ¢ = 1 on F and ¢ = 0 on K \ U. The
subsequent inequality follows from the choice of F' and U using the estimate
lgp| < C. The next equality follows by algebraic manipulation using the fact
that ¢ = 1 on F. The final inequality follows from the estimates |gp| < C
and |p|(U \ F) < € together with the definition of f and the properties of
disintegration kernels.
If £ > 0 is sufficiently small, the above computation yields

| fdw< | fdu,
K XxBpgx KX Bpgx

so v1 Ap v, hence (1) fails.

(2)=(3): Let g : Bg= — R be weak® convex and continuous. Let ' C E
be a separable subspace such that g = gr o Rp for some g € C(Bg-) (it
exists by Lemma [5.9(a)). Up to enlarging F' we may assume that the con-
dition from Lemma [5.8|b) is fulfilled. Given p : Bp+ — R weak* continuous
and sublinear, we have

| pdRr(vay) =\ poRpdvay <\ poRpdvy = pdRp(v1y)

for |p|-almost all ¢ € K, where we have used assumption (2) applied to
po Rp. Since F is separable, the dual ball (Bp«, w*) is metrizable and hence
C(Bp~) is separable. It now easily follows that for |u|-almost all ¢ € K we



40 O. F. K. Kalenda and J. Spurny

have
S pdRp(r2) < S pdRp(v14)

for each p : Bp~ — R weak* continuous and sublinear. Using the validity
of the condition from Lemma [5.§|(b) we deduce from Theorem that for
|p|-almost all t € K we have

S gdvoy = S grdRp(vat) < S gr dRp(v1y) = S gdvyy,

which completes the argument.

(3)=(4): We proceed by contraposition. Let f € K be such that the
converse inequality holds on a set of positive |u|-measure. Using o-additivity
and regularity we find a compact set L C K with |u|(L) > 0 and § > 0 such
that

| £t 2y dvi(a®) > 20+ f(t,2%) dvay(a™)  fort e L.

For t € K let f; = f(t,-). Then each f; is a continuous concave function
on Bp-, and moreover the assignment ¢ +— f; is continuous (from K to
C(Bg+)). Therefore, there is a finite set F' C L such that {f;; t € F'} forms
a d-net of {f;; t € L}. For each t € F let

Ly ={s € L; |fs = fill <0}

These sets form a finite cover of L by relatively open sets, so at least one of
them has positive measure. Hence, fix t € F with |u|(L:) > 0. Let s € L;.
Then

S frdvrs > S fsdvis —0 > S fsdiras+0 > S frdvas.

So, the function f; witnesses that (3) is violated.
(4)=(5): This follows from the disintegration formula (see Lemma [2.7)).
(5)=-(1): This is trivial (by Lemmal5.2|(a)), as continuous functions from
D belong to K. =

For separable E we have the following improvement.

COROLLARY 5.12. Assume that E is separable. Let vy,v5 € N(u) be
gwen. Let (v14)iex and (vay)ick be their disintegration kernels. Then the
following assertions are equivalent:

(1) 11 <p va.
(2) vo4 < v1¢ (in the Choquet order on My(Bg~+)) for |u|-almost allt € K.

Proof. (2)=-(1): This follows immediately from the implication (3)=-(1)
of Theorem (separability is not needed).

(1)=(2): Assume vy <p vo. Then assertion (3) of Theorem [5.11]is valid.
Since E is separable, (Bg~, w*) is metrizable and hence C(Bg~) is also sep-
arable. In particular, the cone of weak* convex continuous functions on Bg+
is separable in the sup-norm. Let C' be a countable dense subset of this cone.
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Assertion (3) of Theorem then implies that for |u|-almost all t € K we
have
Vg € C: S gdra; < S gdvy ;.

This clearly passes to the closure, hence C' may be replaced by the cone of
all weak™ continuous convex functions. But this means that condition (2) is
fulfilled. =

Even for nonseparable E we have an analogue of the previous corollary.
However, the disintegration kernels have to be chosen in a proper way. This
is the content of the following theorem.

THEOREM 5.13. Let u € M(K, E*)\ {0} be given. Then there is a choice
of disintegration kernels

N(,u) DUV (Vt)tEK
such that for each pair vi,v2 € N(u) we have
vy <p g = Vtec K:uvpy <vyy.

Proof. The implication ‘<=’ holds for any choice of disintegration kernels
due to the implication (3)=>(1) from Theorem [5.11]

For the converse observe that 71 (v) = |u| for any v € N(u) by Proposi-
tion (a). Therefore we may apply Propositionto choose an assignment
of disintegration kernels. If v1,v5 € N(u) satisfy v1 <p v2, we conclude by
combining Theorem (the implication (1)=>(3)) with Proposition[2.10] =

5.4. On <p-minimal measures. In this section we characterize <p-
minimal measures in N. We start with the separable case, which follows

easily from Corollary [5.12]

PROPOSITION 5.14. Assume that E is separable. Let u € M (K, E*) be
fized. Let v € N(u) be given and let () be a disintegration kernel of v.
Then the following assertions are equivalent:

(1) v is <p-minimal in N(u).
(2) v is a maximal measure for |p|-almost all t € K.
(3) v is carried by K x ext Bp-.

Proof. (2)=-(1): Assume that v, is a maximal measure for |u|-almost all
t € K. Let v/ € N be such that v/ <p v. Let (1})iex be a disintegration
kernel of /. By Corollary|[5.12] we deduce that v; < v} for |p|-almost all ¢t € K.
By the assumption of maximality we conclude that v, = v} for |u|-almost all
t € K, so v/ = v. Therefore v is <p-minimal.

(1)=(2): Assume that v is <p-minimal. Since Bg- is metrizable, Lem-
ma provides a Borel mapping ¥ : M;(Bg+) — Mi(Bg~+) such that,
for each o € M;(Bg+), ¥(0) is a maximal measure such that o < ¥(0).
For t € K set v, = ¥(1;). Since the assignment ¢ — 14 is measurable (by
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Lemma 2.8(b), due to the metrizability of Bg+), the assignment ¢ — v} is
measurable as well. Therefore we may define a measure v/ on K x Bg+ by

| rav=| ( { f(t,x*)dy;(x*)) dlul(t), f € C(K x Bge).
K xBps K Bp-
Since the barycenter of v| coincides with the barycenter of v, we see that v/ €
N (@) (just use the above formula for Tf, f € C(K, E)) and by Lemma |2.8(a)
we deduce that (v])iex is a disintegration kernel of /.

Moreover, by Corollary we see that v/ <p v and hence, by minimal-
ity, we get v/ = v. Finally, Lemma [2.§|c) shows that v} = v; for |u[-almost
allt € K.

(2)<(3): Assume v € N(p). Since ext By« is a Gs-subset of Bg«, by
Lemma [2.7 we get

V(K x (Bg- \ ext Bp+)) = | 14(Bg- \ ext Bp-) d|p|(1).
K
So,
v is carried by K X ext Bg« <= 1(Bpg+ \ ext Bg-) = 0 |u|-a.e.
<= 14 is maximal |ul-a.e. u

To characterize <p-minimal measures in the general case (for possibly
nonseparable F) we will use the Choquet theory of cones. Indeed, the relation
<p coincides with <x and K is clearly a min-stable convex cone containing
the constants and separating points. Therefore we define (following [II, Sec-
tion I.5]) the upper and lower envelopes of a function g € C(K x Bg+,R) by

g=inf{ke;k=>g}, g=sup{k; —kek, k<g}
The standard upper and lower envelopes on compact convex sets are de-

noted by ¢* and g, (see (2.1])). The promised characterization of <p-minimal
measures is contained in the following theorem.

THEOREM 5.15. For v € N(u) with a disintegration kernel (1) the fol-
lowing assertions are equivalent:

(1) v is <p-minimal.

(2) v is <x-minimall.

(3) {fdv= Sfdl/ for each f € —K.

(4) For each g conver and weak® continuous on B~ we have {gdvy =
§g* duy for |p|-almost all t.

Proof of the equivalence of conditions (1)—(3). The equivalence (1)<(2)
follows from Theorem B.111

(2)<(3): Since K contains the constants, v is <j-minimal within N () if
and only if it is <x-minimal within M, (K x Bg+). Therefore the equivalence
follows from [I, Proposition 1.5.9]. =
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The remaining equivalence requires some auxiliary results contained in
the following lemmata. For (¢,2*) € K x Bg~ we set (following [I], p. 46])

M} (K) = {y € M (K x Bp-); k(t,a*) > | kdv for each k € /c}.
LEMMA 5.16. If (t,2*) € K X Bg=, then
M(Jt“’x*)(lC) ={ey X \; A € My(Bg~), r(A\) = 2*}.

Proof. The inclusion ‘D’ is obvious. To prove the converse inclusion fix
S M(’:x*)(IC). For any h € C(K,R) the function h ® 1 : (¢t,2*) — h(t)
belongs to —K N K, and thus

{hdm(v) =\(hom)dv=(h@1)dv = (h&1)(t,2*) = h(t).

Therefore 7 (v) = &;. Hence v = &, x A where A = ma(v). If f: Bg» — R is
a weak™ continuous affine function, then the function 1 ® f : (t,2*) — f(z*)
belongs to —K N K, hence

Vrax=\1efdv= Q0o f)t ") = f*).
It follows that x* is the barycenter of . m

This lemma may be applied to get the following relationship of two ver-
sions of upper envelopes.

LEMMA 5.17. Let f € C(K x Bg«,R). Then
Ft.") = (f)°(a),  (ta") € K x By,
where fi = f(t,-).
Proof. Fix (t,2*) € K x Bpg+. By [I, Proposition 1.5.8] there is v €

M(';m*)(IC) such that f(t,x*) = { fdv. By Lemma [5.16| we have v = &; x A,

where 7(\) = z*. Thus
ft,a*) =\ fdv =\ frdx < (f)"(="),

where the last inequality follows from [I, Corollary 1.3.6]. This proves ‘<’.
Conversely, by [1, Corollary 1.3.6] there is A € M;(Bg~) such that r(\)
=" and (fy)*(z*) = frd\. Then g, x X € M(tx*)(lC), and thus

oy (a%) = frdd = | fd(e x A) < it 27),
where the last inequality follows from [I, Corollary 1.5.7]. =

LEMMA 5.18. Let f € C(K x Bg=,R) be given. Let X denote the o-algebra
generated by Borel rectangles in K X Bg«. Then f is X-measurable.

Proof. To prove that fis JY-measurable it is enough to show that it may
be uniformly approximated by X-measurable functions. So, fix € > 0. The
mapping t — f; = f(t,-) is continuous (from K to C'(Bg-)). Hence its range
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is compact and so there are t1,...,t, € K such that f,..., f;, form an
e-net of {f; t € K}. Therefore we may find a partition {A;,..., Ay} of K
into nonempty Borel sets such that || f; — fi,|| <efort € Ajandi=1,... n.
It follows that also ||(fi)* — (ft;)*|lcc < € for t € A; and ¢ = 1,...,n (this
may be easily deduced using the subadditivity of the upper envelope, see [,
Proposition 1.1.6, (1.7)]).

Since the functions (f,)* are weak™ upper semicontinous and thus Borel
on Bpg+, the function

g(tvx*) = ZXAi(t)(fti)*7 (t7 JI*) € K x Bpg-,
=1

is Y-measurable. Moreover, Lemma casily yields ||f — glloo < &. =
Now we are ready to prove the remaining part of Theorem [5.15

Proof of (3)<(4) from Theorem[5.18 (3)=>(4): Let g be a weak* con-
tinuous convex function on Bg«. Then f =1 ® g € —K. Hence

§(§gav)diul) =5 fav = Fdv = §(§g* ) diul).

The first equality follows from the formula from Lemma [2.7] together with
Proposition a). The second equality follows from (3). For the last equality
we may apply Lemma to f due to Lemmata and

Taking into account that g < ¢*, we deduce that | gdvy = § ¢* dvy |-
almost everywhere.

(4)=(3): Fix f € —K. The mapping f: K — C(Bpg~) defined by t
ft = f(t,-) is continuous. Since f(K) is a norm-compact set in C(Bpg~),
there exists a countable set D C K with f(D) norm-dense in f(K). It now
follows from (4) that there is a |pu|-null set N C K such that

Vte K\NVvde D: | fodvy =\ (fo)* dus.

Fix t € K\ N. Then there is a sequence {d, } in D with || f4, — f¢|| = 0. Then
also |[(fa,)" — (ft)*]lcc — O (use the subadditivity of the upper envelope [I]
Proposition 1.1.6, (1.7)]), and thus

S ft th = th fdn th = th (fdn)* th = S (ft)* th.

Hence
§ rav= (1 feave) lul@) = §(§ ()" ave) alulw) = § Fav.
K K
The first equality follows from Lemma [2.7 To verify the second one observe
that the inner integrals are equal whenever ¢t € K\ N and |u|(/N) = 0. The
last equality follows by combining Lemmata [5.18] [2.7] and [5.17]
This completes the proof of Theorem [5.15] »
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COROLLARY 5.19. Let pn € M(K,E*) be given and let v € N(u) be
<p-minimal. Then:

(a) v is carried by any Baire set containing K x ext Bp-.
(b) If B C B~ is a Baire set containing ext B+ and (v)ick is a disinte-
gration kernel of v, then vy is carried by B for |u|-almost all t € K.

Proof. Tt easily follows from Lemma that K x ext Bg+ is the K-
Choquet boundary of K x B+ (see the definition in [I, p. 46]). Therefore
assertion (a) follows from [I, Proposition 1.5.22].

To prove (b), fix B C Bp+ a Baire set containing ext Bg+. Then K x B is
a Baire set in K x Bg~ containing K x ext Bg-, hence by (a) and Lemma
we get

0= (K x (Bi: \ B)) = | m(Bu- \ B) dlul(t)
K
and the assertion follows. =

A further consequence is the following theorem.

THEOREM 5.20. Let v € N(u). Then v is <p-minimal if and only if it
admits a disintegration kernel (v)ick consisting of maximal measures.

Proof. Assume that (14)ie is a disintegration kernel consisting of max-
imal measures. It follows from the Mokobodzki criterion (see Section
that assertion (4) of Theorem is satisfied, hence v is <p-minimal.

Conversely, assume v is <p-minimal. Let (1) be a disintegration ker-
nel provided by Proposition 2.10] Fix ¢ : Bg« — R weak* continuous and
convex. By Theorem we see that | gdy = | g*dyy |p|-almost every-
where. Since both g and g* are bounded Borel functions, the choice of the
disintegration kernel implies that the equality holds for all ¢ € K. The Moko-
bodzki criterion then shows that each 14 is maximal. =

We finish this section by showing that <p-minimal measures are sepa-
rably determined. To formulate the result properly we recall the notion of a
rich family. A family F of separable subspaces of a Banach space E is called
rich if the following two conditions are satisfied:

e VF C FE separable 3F' € F: F C F’;
o U, F € F whenever (F,) is an increasing sequence in F.

THEOREM 5.21. Letv € N. Then the following assertions are equivalent:

(1) v is <p-minimal.

(2) There is a rich family F of separable subspaces of E such that for each
F € F the measure (id x Rp)(v) belongs to Np and is <p minimal.

(3) There is a cofinal family F of separable subspaces of E such that for each
F € F the measure (id x Rp)(v) belongs to Np and is <p minimal.
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Proof. The implication (2)=-(3) is trivial.

(3)=>(1): Let v/ € N be such that v/ <p v. By Lemma [5.§b) there is
some Fy C E separable such that for each F' C F separable containing Fj
we have (id x Rp)(V') € Np.

Fix any F' € F containing Fy. By Proposition we deduce (id x
Rp)(V') <p (idx Rp)(v). Since both measures (idx Rg)(v') and (idx Rp)(v)
belong to Np, we deduce that (idx Rp)(v') = (idx Rp)(v). Since such spaces
F form a cofinal family, another use of Proposition shows v/ = v (we
are also using the fact that <p is a partial order on N by Observation .
Thus v is <p-minimal.

(1)=(2): Let p = T"v and let (14)ex be a disintegration kernel of v.
Set

F ={F C E separable; (id x Rp)(v) € Np & (id x Rp)(v) is <p-minimal}.

We will show that F is a rich family of separable subspaces of E. We start
by proving the second property. Assume that (F},) is an increasing sequence
of elements of F and let F' = |J,, F,. Clearly (id x Rr)(v) € Np. Fix n € N.
By Lemma (RE, (1))iek is a disintegration kernel of (id x Rp,)(v), so
by Proposition we deduce that Rp, (v¢) is a maximal measure on B
for |p|-almost all ¢ € K (note that our assumptions imply m((id x R, )(v))
= |p]). For each t € K the measure Rp(14) is the inverse limit of (Rp, (v))n
and hence for |p|-almost all ¢ € K it is a maximal measure (by [11, Theorem
12.31]). Hence (id x Rp)(v) is <p-minimal by Proposition[5.14} Thus F € F
and the second property holds.

It remains to prove the cofinality of F. To this end denote by Con(Bg~)
the convex cone of all weak™ continuous convex functions on Bg+. The proof
will proceed in several steps.

STEP 1. For any g € Con(Bg-) there exists a countable set Cy C —
Con(Bg+) and a set Ky C K of full |u| measure such that

o for any k € Cy we have k > g;
o for any e >0 and t € K, there exists h € Cy with {hdv, < § gdvy + €.

Indeed, given g € Con(Bg-+), the function (1 ® g)(t,z*) = g(z*) belongs
to —KC, and hence {(1®g)dv = { (1 ® g) dv by Theorem . By the mono-
tone convergence theorem for nets we deduce

§(1®g)du:inf{§kdy; ke/c,k>1®g}.

Hence there exists a nonincreasing sequence {k,} of functions from K such
that k, > 1® g for each n and { (1 ® g) dv = inf,en | kn dv. For each n € N
we consider a countable set K, C K such that {(k,):; ¢ € K, } is norm-dense
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in {(kn)¢; t € K} (note that (ky): = kn(t,-), as above). Let
Cy = [ J{(kn)i; t € K}

neN
Then Cy C — Con(Bg+) and every function from Cj is greater than or equal
to g.

Further, k = inf,en &y, satisfies | (1 ® g) dv = {kdv, and hence {gdy; =
{ ki duy for |p|-almost all ¢ € K. Let us denote by K, the relevant set of full
|| measure.

Then K, and Cj satisfy the required properties. Indeed, let ¢ > 0 be
given. For t € K, we have | gdvy = (ks dvy = infyen § (k)¢ dvy. Hence there
exists n € N with S(kn)t dyy < S gdvy+¢/3. Let h € Cy be chosen such that
lh — (kn)e|| < €/3. Then

Shdl/t < S(k‘n)tdl/t +6/3 < S gduvy + 26/3
Hence the family Cj along with the set K, have the desired properties.

STEP 2. For any norm-separable S C Con(Bg-) there exists a countable
set Cg C —Con(Bg+) and a set Kg C K of full || measure such that for
for anye >0, g € S andt € Kg there exists h € Cs with h +¢ > g and
Shdyt < S gduy + €.

Let A C S be a countable norm-dense set. It is enough to set
Cs=JCy and K¢=[)K,
geA geA
where Cy and K, are constructed for the function g € A as in the first step.
STEP 3. Fix Fy C E separable. We construct inductively norm-separable

sets S C ST C Sy C--- C COH(BE*), sets K =Ko D> K1 DKyD--- Offull
|| measure and separable subspaces Fo C Fy C F» C -+ E as follows.

In the first step of the construction, we set Ky = K and
So ={go Rp,; g € Con(Bg;)}.

Assume that S,_1, K,—1 and F,_1 have been constructed. We apply
Step 2 for S,,_;1 to find a countable set C' C — Con(Bg~) along with the
set K, C K (without loss of generality K,, C K,_1) with the properties
described in Step 2. Let H C E be a separable subspace such that C can be
factorized via H in the sense of Lemma (b) Let F,, = span(F,_1 UH)
and

Sn={goRp,; g € Con(Bps)} U Sp_1.

Then all elements from S,, U C' can be factorized via F},. This finishes the
inductive construction.
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To conclude the proof we set F' = |J;2; Fy,. Now (Rp())iex is a dis-
integration kernel of (id x Rp)(v) (by Lemma [2.9). We want to check that
Rp (1) is maximal for each t € (2, Knp.

So, fix such t, g = g1 V -+ V g where g1,...,gr are real-valued weak*
continuous affine functions on Bp+ and € > 0. Then there are x1,...,x; € F
and c1,...,¢; € R such that g;(z*) = ¢; + Rea*(z;) for 2* € Bp+ and
j =1,...,k. By the choice of F there is n € N and elements 2}, ...,z € F),
with |[z; —2}| <efor j=1,...,k Set

g (x*) = 1r<nji£k(cj + Rez*(z})), z* € Bp-.
Then ||g — ¢'||c0 < € and ¢’ o Rp € S,,. By the inductive construction there
is h € Sp41 such that h+e > ¢’ o Rp and {hdy, < § ¢’ o Rp dyy +e. Clearly
h = h' o Rp for some h' € — Con(Bp~).
Then b’ + ¢ is in — Con(Bp+) and

(W+e)oRp=h+e>g >goRp—c¢.
Hence g < h' 4+ 2¢ on Bp~, and thus
| 9" dRp() < (W +2¢) dRp (1) = | (b +2¢) dvy < | ¢/ dvi + 32
< S(g o Rp)dy, +4e = S gdRp(vy) + 4e.

Since € > 0 is arbitrary, we get { ¢* dRp(11) = | gdRp(v4). This implies
that v, is maximal (by a version of Mokobodzki test, cf. [II, Theorem
3.58(i)<(ii)]). Hence Rp(v¢) is maximal for |u|-almost all ¢, which proves
that (id x Rp)(v) is minimal (by Proposition [5.14)). =

5.5. Uniqueness of <p-minimal measures. It is easy to show that
for any p € M(K,E*) there is a <p-minimal measure in N(u). In this
section we address the question of uniqueness of such a measure. To this end
we will use the notion of simplexoid introduced in [I3]. Recall that a convex
set X is called a simplexoid if every proper face of X is a simplex. This is a
geometrical notion, but in the case of dual unit balls it may be characterized
using representing mesures.

FAcT 5.22. Let E be a Banach space. Then Bg« is a simplexoid if and
only if for each x* € Sg» there is a unique maximal probability measure on
Bpg+ with barycenter x*.

Proof. The assertion follows from |7, proof of Theorem 3.11]|. m

The following theorem characterizes uniqueness of <p-minimal measures.
We note that the implication (2)=-(1) is essentially trivial, so the key result
is the implication (1)=-(2). We also point out that assertion (1) does not
depend on K, so the uniqueness depends just on the target space E.
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THEOREM 5.23. The following assertions are equivalent:
(1) Bg~ is a simplezxoid.
(2) For each p € M(K, E*) there exists a unique <p-minimal measure v €
N(p).
Proof. (2)=(1): Assume that Bpg~ is not a simplexoid. Then there is
some z* € Sp» and two distinct maximal measures w1, ws with barycenter x*.
Fix t € K. Consider the two measures

V1 =& X Wy, Vg = € X Wa.

Then T*vy = T*v9 = e, @™ and v1, 5 € N (g, ® x*). Moreover, both v and
vy are <p-minimal, by Theorem [5.20] for example.

(1)=(2): Assume Bp- is a simplexoid. Fix p € M (K, E*). Choose the as-
signment of disintegration kernels provided by Proposition Let 11,19 €
N(p) be a pair of <p-minimal measures. As in Theorem we see that
v1¢ and vg are maximal for ¢ € K. Moreover, let vg = Wp.

Fix j € {1,2}. By Lemmal5.2(c) we know that v; <p v, hence v < v14
for each ¢t € K (as in Theorem [5.13)). Thus () = r(v;) for each ¢t € K.
We deduce that r(v1;) = r(vo,) for t € K. Since r(v14) € Sp+ |p|-almost
everywhere (by Proposition (b)), the assumption that Bg~ is a simplexoid
yields v1; = vo |pu|-almost everywhere, hence v = 1. =

6. Overview of the results. In this final section we present a brief
overview of the results from this paper and of the related context.

e The continuous functionals on C(K, F) are in one-to-one isometric corre-
spondence with E*-valued regular Borel measures on K. It is the content of
Singer’s representation theorem (an easy proof is given in [§] and recalled
in Section .

e Since the canonical inclusion 7" : C(K, E) — C(K x Bg~) is an isometry,
any p € M(K, E*) admits some v € M(K x Bg«) with |[v]| = ||u| such
that T*v = p. This is just a consequence of the Hahn-Banach extension
theorem and the Riesz representation theorem. The vector measure p may
be computed from v by the Hustad formula .

e The measure v in the previous item may be chosen positive. We denoted
the set of such measures N(u), i.e.,

N(p) ={v € My (K x Bg); |lv|| = [|ull & T"v = p}.
Moreover, there is a canonical selection operator W from the assignment

i — N(p). This operator was constructed in [3]; we present an alterna-
tive approach using the method of disintegration (see Proposition and

Lemma .
o If E* is strictly convex, then N(u) is a singleton for each p € M (K, E*).

This is established in Theorem [4.4]
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If E* is not strictly convex, then N(u) is a larger set (at least for some p).
There is a natural partial order <p on N(u). In this order, Wy is the
unique maximal measure (see Proposition . Further, minimal mea-
sures exist and are pseudosupported by K x ext B« (see Proposition
and Corollary . Minimal measures are unique if and only if Bp+ is a
simplexoid (see Theorem [5.23)).

The order <p is closely related to the Choquet order on Bg+ (see Corol-
lary and Theorem, and <p-minimal measures are closely related
to maximal measures on Bp- (see Proposition and Theorem .
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