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ABSTRACT. Let X be a Hausdorff locally convex topological vector space
with its topology © and Topological dual X* Suppose f : [0,1] — X be a
function defined on X. Let p(X) be a family of p-continuous seminorms
on X so that the topology is generated by p(X). Is f Sequential Mc-
shane(SMcS) and Sequentia-(- Henstock(¢ SH) integrable with respect to
the semi-norm on time scale? Do these integrals coincide and relate to
other integrals such as Pettis and Bochner for which the Sequential Hen-
stock lemma holds for the characterization of locally Convex space on time
scale? It is the purpose of this paper to give affirmative answer to these
questions.
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1. INTRODUCTION

The concept of time scales calculus was introduced by Stefan Hilger [§] in
his Ph.D. thesis in 1988. Thompson [21] introduced time scales theory to the
study of Henstock-Kurzweil integral. Some of the basic properties of Henstock
delta integral on time scales were introduced by Peterson and Thompson [L5].
Recently, Afariogun et al. [2], studied some properties of l,-valued functions
for Henstock-Kurzweil-Stieltjes-o-double integrals on time scales. Henstock-
Kurzweil integral has been studied for different space-valued functions on time
scales. For some of the articles on time scales calculus, we refer the readers to
see ([1], [2], Bl, [B], [21]). The sequential approach to Henstock integral was
introduced in the late twenty-first century by Paxton [14] in 2016 as a more
generalized method of integrating different class of functions which was ini-
tially evaluated by Henstock integral studied by Ralph Henstock and Jaroslav
Kursweil in 1955 and 1957 respectively (See [1], [2], [9], [10], [6],[7], [14] and
[21] ). They introduced and applied a lemma which holds for Real space-valued
functions but failed for the Banach space function setting. However, Skvortsov
and Solodov in [20], and Di Piazza and Musial in [16] developed a character-
istic Banach space-valued function for which the lemma holds. Sakurada and
Nakanishi [18] established the McShane and Henstock integrals taking values
in vector spaces called (UCs-N) spaces. The Banach space, the Frechet spaces
and the strict inductive limits of the Frechet spaces can be defined as com-
plete (UCs-N) spaces. Sergio [19] also studied Henstock ¢ integrals to funtions
taking values from Topological vector spaces.(TVS) thereby proving that the
Henstock lemma holds if a function f;[a,b] — X is a McShane or Henstock
integrable function and X is a Hibertian (UCs-N) space endowed with nucle-
arity. So which locally convex spaces_is this lemma true? For some of the
integrals in locally convex space, see ([4], [L1], [12], [13] and [17]).

In this paper, we establish the Sequential McShane and Sequential ¢ Hen-
stock integrals for functions taking values in a locally convex space, discuss
their properties, prove that the Sequential Mcshane integral lies between the
Bochner and the Pettis integral on time scale and show in our main results
that in a Frechet space, Henstock Lemma holds true if and only if the space
is endowed with nuclearity.

2. DEFINITION AND NOTATION

A time scale T is a nonempty closed subset of R equipped with the topology
inherited from the standard topology on R. We use [a, b]7 to denote a time
scale interval where [a, bl = T ()[a,b], and a,b € T. Suppose ¢t € T such that
a <t <b., then A time scale T is said to be isolated if ¢ is right-scattered
and left-scattered for all ¢ € T where ¢t # sup{T} and ¢ # inf{T}. A function
f T — R is called rd—continuous provided it is continuous at all right-dense
t € T and its’ left sided limit exists (finite) at left dense points in T.
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Let X be a Hausdorff locally convex topological vector space(briefly a locally
convex space) with its topology 7 and topological dual X*. p(X) denotes a
family of 7-continuous seminorms on X so that the topology is generated by
p(X). For p € p(X). Let V, = z € X : p(X) <1, so that V;, the polar of
Vp € X* is a weak™-closed, absolutely convex equicontinuous set on X*

For a set E of the real numbers |F|,A\E and §(F) denote respectively the
Lebesgue outer measure, the characteristic function and the boundary of E.
A set E C Ris called negligible If | E| = 0. o denotes the family of all Lebesgues
measurable subsets of [0,1]r. An interval is a compact subinterval of R. A
collection of intervals is called nonoverlapping if their interiors are disjoint.
The symbol ¢ denotes the family of all subintervals of [0, 1]7. A sequence of
partitions P, in [0,1] is a collection {(t(;_1),),ti, ), Gi, } and t_y), < G, < ti,
where [t(;_1),,%i,] are nonoverlapping subintervals of [0, 1]y and t1,,...,t;, €
[0,1]r. Given a set E C R, we say that P, is

(i) a sequence of partition in E if | Ji_, (t;, — t(4-1),) C E;

(ii) a sequence of partition in E if (Ji_, (ti, — t4—1),) = E;

(iii) a sequence of Perron partition if ¢(;_y), < G, < t;,.

Given f :[0,1]r — X and a sequence of partition P, = {(t(;_1),)ti,), Ci, } in
[0, 1], we set

mnpEN

S(fiPa)= > (G tin = ti-1),)-
1=1

A sequence of gauge {6,(x)}>°; on E C [0,1]r are positive functions on E.
For a given sequence of gauges {d,(x)}22, on E a sequence of partition P, =
{@a—1)n)s tin)s Gin b 0 [0, U7 8 0y (2) — fine if (G, —Cim1),) € (Gin —0(Gin)s Gin+
6(Gin))-

Let OI = (ti, — t(—1),) for i = 1,2,...,m where [ is an identity function in
R, then the Sequential-O-Henstock sum of f with respect to functions I is
denoted by S(f, P,,) is written

neN

=1

A function f : [0,1]r — X is called simple if it is a finite sum, where the
functions are characteristic functions on a set.

A function f : [0,1]r — X is called weakly-measurable if the function z* f is
measurable for every z* € X*

We recall the following definitions (see [19]):

Definition 2.1. . A function f : [0,1]r — X is said to be strongly (or
Bochner) integrable if there exists a sequence(f,), of simple function such
that
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(i) fu(t) — f(t) a.e.,i.e. fis strongly measurable.
(i) p(f(t) — fa(t)) € LY([0,1]) for each n € N and p € p(X) and for all

p € p(X)

1
lim [ p(f(t) = fu(t))dt = 0;

n—oo 0

(iii) [, fn converges to X for each measurable subset A of [0, 1]r.
In this case, we put (B) [, f = limnoo [4 [n-

Definition 2.2. A function f : [0,1]r — X is said to be integrable by semi-
norm if for any p € p(X) there exists a sequence (fF), of simple functions and
a subset X} C [0,1] with X} = 0 such that

(i) limp oo p(fA(t) — f(t))dz = 0 for all ¢ € [0,1] X}, i.e. fis measurable by
semi-norms.

(i) p(f(t) — fR(t)) € L*(]0,1]r) for each n € N and p € p(X) and for all
p € p(X)

1
lim [ p(f(t) — f2(D)dt =0

n—oo 0
(iii) For each measurable subset A € [0, 1]rthere exists an element kg € X
such that

lim p( /A F2(1)) — k1) = 0.

n—oo

for every p € p(X). We then put [, f = ka.

Definition 2.3. A function f : [0, 1]y — X is said to be Pettis integrable X* f
is Lebesgue integrable on [0, 1|1 for each 2 € X* f and if for every measurable
set E C [0,1]r there is a vector v(E) € X such that z*(v(E)) = [pa* f(t)dt
for z* € X.

The set function f : p — X is called indefinite Pettis integral of f. It is
known that v is a countably additive vector measure, continuous with respect
to the Lebesgues measure (in the sense that |E| = 0, then v(E) = 0) (see [11]).

Definition 2.4. Let X be a locally convex space. Y is a Banach space. A
linear operator T : X — Y is called nuclear operator if

T(X) = Z Cnfn(x)yn
n=1
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where (f,,) is an equi-continuous linear functionals on X. (y,) is a bounded
sequence of elements in Y and (¢,) is a sequence of non-negative numbers with

Y ond en < 00.

Definition 2.5. . A locally convex space X is called nuclear space if for any
convex balanced neighbourhood V' of ¢, there exists another convex balanced
neighbourhood U C V of ¢ such that the canonical mapping

T:XU—>XV

where Xy is the completion of Xy, is nuclear.

We recall that a locally convex space X is a Frechet space or simply an F-
space if it is a complete space in which the topology is induced by a sequence
of pseudo-norms. A series ), z; in X unconditionally convergent if for each
permutation n(i) of positive integers the series ) ; x,(;) converges. (see [12])

Definition 2.6. A function f : [0,1]y — X is called simple if there exists
x1,%2,...,xn, € X and E1, Es, ..., E, € p such that > | z; Xp,.

Definition 2.7. The function f : [0,1]y — X is said to be McShane inte-
grable( respectively Henstock integrable) on [0, 1] if there exists a vector w € X
such that for every ¢ > 0 and p € p(X) there exists a gauge J, > 0 on [0, 1] such
that for each §, — fine partition P = {(t;—1,t;), (;} where [t;_1,t;] € [0, 1]T we

have
mnpEN

| Z f(G,)-0I —wl< e.
i=1
Definition 2.8. The function f : [0, 1]y — X is said to be Sequential McShane
integrable( respectively Sequential Henstock integrable) on [0, 1] if there exists
a vector w € X such that for every ¢ > 0 and p € p(X) there exists a
sequence of gauges 0,p(x) € {0np(x)}pe; on [0,1] for n > p € N on [0,1] such
that for all 6,,(z) — fine tagged partitions P, = {(t(;_1),,%i,),Ci,} Where
[t(ifl)natin] S [0, 1]'11‘ and t(ifl)n < C(z)n < t;, we have

mn €N
i=1
We denote by SMeS([0, 1], X) respectively, SH ([0, 1], X) the family of all
Sequential McShane and Sequential Henstock integrable functions on [0, 1]
and we set w = (SMcS) ‘[[071}']1‘ f (w=(SH) f[Ovlhr f.

Clearly, a SMcS integrable function is also SH integrable. The vector w in
Definition 2.8 is uniquely determined by f € SMeS([0,1]T, X)
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(SH([0,1]T, X)). Indeed, let f € SMeS([0, 1], X) (respectively,

SH([0,1], X)) and let w; and wy be two vectors satisfying definition 5. Choose
e >0, p € p(X) and find a sequence of gauges {6,p(z)}7>; on [0, 1] on [0, 1],
i = 1,2 such that for all §, »(T)— fine tagged partitions Pn = {(ti-1)n>tin)s Cin}

where [t;_1),,ti,] € [0, 1]11‘ and t(;_1), < (), < ti, we have
mnpEN c
)0 — wil< C.
If 6,p = min(6,,,,062,) for all 6. (x) — fine tagged partitions on [0,1]r, (i =
1,2), we have
mp €N mp €N
(wi—wa)| = | D> f(Gi)- 0T —wil+] D f(Gi)-0T — wo
< £ f_ )
-2 2

From the arbitrariness of e, we obtain that p(w; +w2) = 0 for all p € p(X).
Since the space X is Hausdorff, it is separated. Hence w1 = ws.

Now, we state and prove the following lemmas which are useful in the proofs
of the theorems in our main results.

Lemma 2.9. (Saks-Sequential { Henstock) Let f : [a,blr — R be such that
the integral f f exists, then for any e > 0, there exists a sequence of gauges

{5 (2)}22, on [a b] for on [a, b]T such that for all §,(x)— fine tagged partz’tz’ons

n - {( 7, 1 n’ ) C’Ln} 'U)here [t(lfl)njtln] [a’ b]T and t(Z 1 < C
we have

mp €N
1) f(G) 0T - fl<e
i=1 [a,b]z
If {(ti—1), tin), Gin} 28 =1,2,...,m is an arbitrary system satisfying
and
then

mn €N

DIFCARIE / fl<e. (2.2)

Proof. Assume the system {(t(;_1),,%i,), G, : 7 € 1,2,...,n} satisfies (1) . We
set t(;_1), = a and ¢;, = b. Now, let 8, = 0 and ¢ € 0,1,...,n be given.
Assume that t;, < t(1y),, then if the sequence of gauges d,, oy are such that
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dp < 6, on [a,b], then every d9 — fine partition of [a,b] is also J,, — fine, so
there are sequence of gauges {d;,(z)}°° . So for every d;, — fine partitions
on [t;, < t(it1),] and &, — fine partitions P, = {(t(-1),,t,),Ci,} Where
Li-1), < Ci,, < ti, of [tin7t(i+1)n] such that 9;, () < d,(x) for z € [t(ifl)nvtin]

and

myp €N ﬁ
in)-OI — z 2.3
‘; fGor= | f1<7s (2.3)

now, we form d,(z) — fine tagged partitions Q;, = {(t(;i—1),,%i,), G, } of the
interval [a, b]T, such that

mn €N mn €N

S@ P) = D QGi)0T =+ > f(G)-OL
i=1 i=1

If ([ti, < t(i+1),]) and we set 73N £(,).0 = 0, then

mp €N mn€EN mp €N

f(G,).OI + f(G,).0I — f+ f(G,).0I — f
DINARIED D[N /[a,bh > 1) /[a,bh|

mnp€N

= f(Gin)-OI — fl<e.
DI /[a’b]“ .

This together with (2.3) yields

mnp €N mn €N
in)-OT — < Q(Gi,)-O —
DIN(EH /[avbhfr DICLN /[aybhf\
mp €N
+ in)- O —
> 6 /[a’bhfr
< €+ By

Since 3, > 0 is arbitrary, (2.2) follows for each d,(x) — fine partition P, of
[a,b] and each n € N, f,, is uniformly Sequential-Q-Henstock integrable with
respect to 1. O

Lemma 2.10. A function f : [0,1]r — X is a simple function then f €
SMeS([0,1]T, X).

Proof. Since SMcS-integral is linear, It is sufficient to study the case f €
XE,(x).w where E is a set in [0, 1]y and w is a non null vector in X. For each
[t(i—1)ns tin] € Pn, PUt f([t=1),»tin]) = [E N ([t-1),,ti,)]-.w. Choose an open
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set G and a closed set F' such that F' C E C G. Define a sequence of gauges
{6np(z)}72; on [0, 1] for on [0, 1],

dist(z,G), ifeeF
Onp(x) = S inf{dist(z,8(Q)); dist(x, F)}, ifzeG\F
dist(z, F), ifxel0,1r\G
such that for all 6,,,(z) — fine tagged partitions Pn = {(t(i-1),>tin); Gin } Where
[t(i—1),»tin) o0 [0, 1]7 and t;_1y, < (), ., we have
mn €N mn €N
| D FG)OI = Ewl = | Y f(G,)0I = E(ti, —ti1),)]
i=1 i=1
mn €N
< | Z f(Gin)- 0L — E(ti, —ti-1),)l

+| Z in = t(i-1),)]

t;, €F
= | Z in — ti-1),)w — B0 (ti, —ti-1),)wl
ti, €EE
+ > En(t, - tio1),)w|
t;, €F
< (W) Y i, —tamn),) — BN (i, —ta-1,)l
[ ID)
) D EA (i, = ti-1),)]-
tinQE

< 2(W)LGN F.

If p(w) = 0, the assertion follows trivially. Otherwise we choose F' and G such
that |G\ F| < ’(E T Therefore f € SMeS([0, 1], X) and

E(ti, —ti-1),) = [EN(t, —tG_1),)w| O

Lemma 2.11. Let f : [0,1]r — X be a function. Given € >0 and p € p(X),
there is a sequence of gauges {0np(x)}o>; on [0,1]r on [0,1] such that for all
o () — fine tagged partitions P, = {(t(_1),,ti, ), Ci, } where [t _1), . ti,] €
[0 1] and t(;_1y, < (), < ti, we have

mnpEN

> pf60r< [ pla),

i=1 [0,1]7

where the integral in the last inequality is the upper Lebesgues integral.
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Proof. Let p € p(X). We consider the case T[OJhp(f(t)dt) < 00. Otherwise
the inequality is obvious. Choose a real—valued function A on [0, 1] such that
h(t) > p(f(t)) for all t and f[o 1y P(t)dt = f[071]wp(f(t))dt. Given € > 0, there
is a sequence of gauges {Jpp(x )}nil on [0, 1] for on [0, 1] such that for all
Opp(z) — fine tagged partitions

Pn = {(t(z—l)natln)agln}a (’L = 1,2) Where [t(i—l)nvtin] S [O, 1]’]1‘ and t(i—l)" S
Cli), < ti, we have

my €N
S n(G)o1l </ (F(H)d)| < e. (2.4)

i=1 [0 1]11‘

Hence from (2.2), we have

mnpEN mn €N
S G0N < S h(G) <>u</[ )]+
i=1 i=1 0,1]p

0

Lemma 2.12. Let f:[0,1]r — X be a function which is integrable by semi-
norm. Then it is OSMcS-integrable (and also OSH -integrable)and the two
integrals coincide.

Proof. Choose p € p(X) and fix ¢ > 0. Let ¢, : [0,1]r — X be a simple
function such that

|10 = eptnatl < 5. (25)
[0,1]7

The function ¢, is OSMcS-integrable as already proved. Thus there is a
sequence of gauges {0, (x)}5; on [0, 1]t for on [0, 1] such that for all 6, ,(x) —
fine tagged partitions P, = {(¢(i_1),ti, ), Ci, } Where [t;_1,,t;,] € [0, 1] and
ti-1), < C4), < i, we have

mn€N

£

1Y G0t = [ el < (2.6
i=1 (0,1]7

By Lemma 2.11, there is a sequence of gauges {4;,,(2)}52; on [0, 1] for i = 1,2

such that for all 67, (x) — fine tagged partitions P, = {(t(;—1),ti,), Gi, } Where

[t(i—1),» tin) € [0, 1]’]1‘ and t(;_1y, < (), < ti, we have

mn€N

| ; (pp(tin) — op(ti,) 01| < /[0’1}|(f(t) — pp(t))dt] + . (2.7)
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If 6np = min(8},) for i = 1,2 all 6, (x) — fine tagged partitions on [0, 1],
then by (2.7),(2.6) and (2.5), we have

mpEN mnp €N

> £(G) 0T - / f< Y 100 — pplts,)0]
i=1 [071}']1‘ =1
in)OI| —
+3 o601 /[0 e

w0 [ el [ 17
[Ovl]T [Ovl]T
€

9
JCCRCOES S

IN

T /[0 RGCROI

< S+t
2 4 4

Which implies the .5 M cS-integrability of f. O

Since Bochner integrable function is integrable by semi-norm (see [4] and
[17]), we get

Corollary 2.13. If f : [0, 1]y — X is a O-Bochner-integrable function, then it
is OSMecS-integrable (and also OSH -integrable)and the two integrals coincide.

Remark 2.14. . If f :[0,1]r — X and A : [0,1]7 — X are two functions such
that f = h a.e, then f € OSMeS([0, 1], X) (respectively OSH([0,1]t, X))
if and only if h € OSMcS([0, 1], X)(SH([0,1]r,X)). In this case, we have
f[O,l]qr f= f[o,l]T h. which is integrable by semi-norm. Then it is $.SMcS-
integrable (and also (.S H-integrable)and the two integrals coincide.

3. MAIN RESULT

Theorem 3.1. . Let f:[0,1]y — X be a measurable by semi-norm function.
Then f is integrable by seminorm if and only if f is SH-integrable and for
each p € p(X), the real valued function p(f(x)) is SH-integrable.

Proof. The necessary condition has been proved in lemma 4. We now prove
the converse implication. Observe that if f : [0,1]r — X is a measurable
by semi-norm function such that for each p € p(X), the real valued function
p(f(z)) is SH-integrable, then p(f(x)) is integrable. So it follows from the
assertion in ([4], Theorem 2.10). This completes the proof. O
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Now, we discuss the connection between Pettis and Sequential McShane
integral. For each p € p(X),p~1(0) is a vector subspace and p defines the norm
on X/p~1(0). Let X, be the associated Banach space, namely the completion
of the normed linear space X/p~1(0) and 7, the canonical mapping of X into
Xp(see [19]). Given a function f : [0,1]r — X and a seminorm p € p(X),
define a function f, : [0, 1]y — X, by

fo(&in) = (mp o (&) = mp(f (&)
for t;, € [0, 1]

Remark 3.2. . If f : [0, 1]r — X is SMcS-integrable(respectively SH-integrable),
then f, : [0,1]r — X, is SMcS-integrable (respectively SH-integrable). In-
deed let w denote the SMcS-integral ( SH-integral) of f. Choose p € p(X)
and fix ¢ > 0 and find a sequence of gauges {d,p(z)}72; on [0,1]r such
that for all 6}, (z) — fine tagged partitions P, = {(f(_1),,ti,): Ci, } Where
[t(i—1)nstin] € [0, 1] and t;_1), < (), <ti, we have

mp €N
1Y p(G)0T —wl< < (3.1)
i=1
Since
mnEN mp €N
mpo Y pf(G)0T = mp()l=1 D pf(Gin)-0T =
i=1 i=1
From (3.1), we obtain
mnp €N
mpo Y pf(Gi)-0F — mp(w)|< &
i=1

This completes the proof.

Theorem 3.3. Let f : [0,1]r — X be a OSMcS-integrable function. Then
the function f is Q Pettis integrable.

Proof. From Remark 3.2, we obtain that for each p € p(X), the function
fp : [0,1]r — X is SMcS-integrable. Then f, is Pettis integrable. Since X
is complete, it follows from ([11], Lemma 2.9) that the function f is Pettis
integrable. O

Theorem 3.4. Let f : [0,1]r — X be a function which is measurable by
semi-norm. Then f is integrable by semi-norm if and only if f is SMcS-
integrable and for each if for each p € p(X), the real valued function p(f(X))
is SMcS-integrable.
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Proof. The necessary condition has been proved in Lemma 4. We now prove
the converse implication. if f : [0,1]y — X is measurable by semi-norm
function such that for every p € p(X), the real valued function p(f(x)) is
SMcS-integrable. The p(f(x)) is integrable. So by Theorem 3.2, the function
f is Pettis integrable. It also follows from the assertion in ([19], Theorem 2.6).
This completes the proof. O

Theorem 3.5. . Let X be an (F')-space. Then Sequential-o-Henstock Lemma
holds true for each SMcS-integrable(or SH-integrable) function f : [0,1]y — X
if and if X and for each p € p(X), the real valued function p(f(X)) is nuclear.
SMcS-integrable.

Proof. Assume that X is a nuclear (F)-space and let P,,;2; be a sequence of
semi-norms determining the topology of X. For each n, X, is the completion
of the quotient space X/p;1(0). Suppose the sequence {pn}22, is increasing,
then, there is a natural continuous embedding

Tp - Xn+1 — Xn

Since X is nuclear, for each n, 7, is an absolutely summing operator. that is,
there is a positive constant C,, such that for arbitrary xi,xs, ...,z € X, we
have

an(ﬂn(l’z‘)) < Cnpn—i—l(z ;).
=1 i1

Moreover, f is SMcS-integrable, so for a fixed € > 0, there is a sequence of
gauges {0np(7)}52; on [0,1] such that for all &;,(z) — fine tagged partitions
P = {(t1), 112 G } where [ty ti,] € [0 11 and t_y, < Ca.
we have
mn €N

HZN@MIMK

=1

—1

Since 7, is absolutely summing, we obtain

> pacalfOI = FOII = Y |pn-1(ma_1)FOI
=1

=1
—FOI
< ) paa|FOI
=1
—FOI
< E.

This is true for any n. Therefore, Sequential Henstock Lemma holds.
Conversely, suppose Sequential Henstock Lemma holds but the space X is not
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nuclear. By the Grothendieck version of Dvoretzky Rogers’ theorem in (F')-
spaces([11], Theorem 7.3.2]) and definition of the function f(¢) in a Cantor set

in [0, 1]p,0f Theorem 4 in [12], we want to show that f defined by its’ primitive

P ifeC
f(t) = %(t_ag)xr ifte(a],df],i=1,..,2",r=0,1
3’!‘

——(t—al)x, ifte(a,d],i=1,..,2",r=0,1

27~ 177

is SMcS-integrable to ¢. Fix ¢ > 0, and let p € p(X). By [12], Theorem 4],
there is a natural number R such that

oo

€

sup Z|51xz)\ <7
Ci=1lor0 R+1

for any sequence of real numbers (0;)%, | satisfying the condition (0;)%,; <1
fori=R+1,R+2,... we have

o0

g
Z|€Z£L'1| < 5

R+1

We define a sequence of gauges {dp,(x)}52; on [0,1] such that for all §,,,(z) —
fine tagged partitions P, = {(ti_1),,ti,), i, } Where [t;_1,,t;,] € [0, 1] and
t(i—l)n < C(z)n < tin we have

n?

mn €N
132 7G0T =13 £(G) 011 <
i=1 iel "

fori=1,...,n, each interval (t(;_1),,1;,) is either entirely in or a disjoint from
Urp = U, U™, U where Ul = (af,b}) \ di, U = U3_o Ug, dj is the center
of (a},b}). Thus

T FG)OT < DT FG) 0T+ DD (6,01 (3.2)

Giel I;,CUgr IiﬂUR=¢>

From the definition of f and df, given by

min{|§ —al|,|§ = bi|, | —di|}, ifEeUl,i=1,.,2",r=0,1
5p(£) = T
0, if&EeV.
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where V = C’U(UT OU d;). For £ = U], there are numbers 6],0 < r <

i=1"

R,i=1,...,2", such that |0]| < 20 we have

R 2 o
D F(G)-01 < }:}: (016
r=0 =1

IeUR
R T
< STy
r=0
R ar
S5 BATE 32
r=0 i=1
R
3”'
- %)y
R+1 _
< ng.371
2
= Ko(3R) < g (3.3)
where k = max{|(z1],...,|(zr))]}. For r € R, we can find numbers 6 for which
|60-] <1 and
= €
Yo G0 <p( Y wiby) < 3 (3-4)
I;NUr=¢ r=R+1
From (3.2), (3.3), (3.4), we obtain
e €
D 1 (G)- 011 < ;tg=¢
t,eU
Therefore, f is SMcS-integrable to ¢
let
%) ifteC
f(t) = %(t —al)z, ifte(a],d],i=1,.2",r=0,1
3""
—y(t—a’{)xr ifte (a,d],i=1,..2",r=0,1

be the primitive of f. Since the series Y7, p(x;, ) is not absolutely convergent,
ther is ¢ such that for all N there are m,n > N satisfying

ZP(%’n) > 6eg. (3.5)
=0

Define a sequence of gauges {d,,(z)}52; on [0, 1]T such that for all &, (z) —
fine tagged partitions P, = {d, (a br),r = m,..,n;t = 1,...,2"} where

R
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[t(i—1)nstin] € 0,17 and t;_qy, < (), < ti, relative to go, Let N be a natural

1
number for which 5.371\7 < p. Then for n,m > N. we have

n 27 n 27
> O 1£(G,) 01 = FOI >N 1RO

r=m j=1 r=m i=1

= ZZ2T23T+1|$ ’

r=m =1

1 oo
= EZ\%\
i=0

> €0,

is a contradiction that the Sequential Henstock Lemma holds. Therefore the
claim holds. This completes the proof. O

4. CONCLUSION

o-Henstock integral on time scale is a special kind of integral that is equipped
with the topology inherited from the standard topology on R. It discusses the
locally convex valued space functions defined on classical interval [a,b]T as
a basis for defining its concepts and integrability properties. Measurable by
seminorm functions are shown to be Henstock, McShane and Pettis integrable
with their theorems proved through the use of sequence approach and appli-
cation of the Sequential-o lemma. Sequential o-Henstock integral theorems
connotes that the integrability of a real valued functions is preserved by ex-
tending the guage function and the Riemann sums by applying the sequence
approach.

Up until this research work, however, ¢-Henstock integral on time scale did
not include definitions and theorems based on sequence and it is in our view-
point that the Sequential-o-Henstock integral can be used to renew the in-
terest of integration theorists and researchers on Henstock integral. In line
with this, the results of this research can now be extended to studies in more
abstract spaces and applications arising from this as well as to the conclusion
of Sequential-o-Henstock integral in introductory Calculus can be assessed for
possible pedagogical benefits. In conclusion, Sequential-o-Henstock integral
hold for classes of functions, such as step functions, measuration functions,
absolutely integrable functions? It is of the view of the authors that these
problems could be considered for further research:
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