Version of 10.6.16
Errata and addenda for Volume 4, 2006 printing

I collect here known errors and omissions, with their discoverers, in Volume 4 of my book Measure Theory
(see my web page, http://wwwl.essex.ac.uk/maths/people/fremlin/mt.htm).

Part 1

p 15 113 (411Gh): for * [ [f[ < [ f < [fplIxElly" read “ [ [/l < [ [fI < I fllplIXEN,"
p 18 1 25 (411Xe): for ‘p € [0,00]" read ‘p € [1, c0] .

p 18 142 (411X) Add new exercise:
(k) Let ((X;,%;))iesr be a family of topological spaces, and p; a strictly positive probability
measure on X; for each i. Show that the product measure on [[,.; X; is strictly positive.

p 19111 (411Y) Add new exercise:

(d) Let (X, %, %, u) be a second-countable atomless topological probability space with a strictly
positive measure, £ the Jordan algebra of i as defined in 411Y¢, (2, 1) the measure algebra of
p and € the image {E* : E € £} C A. Let B be a Boolean algebra and v : B — [0,1] a
finitely additive functional. Show that (B,v) = (€&, i €) iff («) v is strictly positive and properly
atomless in the sense of 326F, and v1 = 1 (/) there is a countable subalgebra B, of B such that
vb = sup{vc: ¢ € By, ¢ C b} for every b € B () whenever A, B C B are upwards-directed sets
such that anb =0 for every a € A and b € B and sup{v(aub) :a € A, b€ B} =1, then sup A
is defined in *B.

i€l

p 2119 (part (b) of the proof of 412C): for * C{L*: L€ L, L C H}Y read ‘ C sup{L*: L e L, L C H}".

p 22 1 14 Part (b) of Proposition 412H is wrong as stated, and should read
(b) Now suppose that p is semi-finite and that
(1) Npen Kn € K whenever (K,)nen is a non-increasing sequence in K.
If either & or [ is inner regular with respect to K then p is inner regular with respect to K.

p 24 1 27 Corollary 4121 has been elaborated, and is now
412M Proposition Let X be a set and K a family of subsets of X. Suppose that p and v
are two complete locally determined measures on X, with domains including /C, and both inner
regular with respect to K.
(a) If uK <vK for every K € K, then p < v in the sense of 234P.
(b) If uK = vK for every K € K, then p = v.
412M is now 412L.

p 26 1 19 (proof of 412R): for A={EXF:E € XS}U{X xF:F €T}l read A={ExY :E €
S}U{X x F: FeT).

p 27 1 41 (proof of 412Wa) The argument given assumes that f is finite-valued. If E = {z : f(x) = oo}
is non-empty, it is negligible; choose a sequence (H,)nen of measurable open sets such that F C H,, and
pH, < 27"y for every n, and add )"~ , xH,, to the given formula for g; with an adjustment to the formula
for n, this will work.

p 29113 (412X) Add new exercises:

(f) Let (u;)ier be a family of measures on a set X, with sum p. Suppose that K is a family
of sets such that every p; is inner regular with respect to K. Show that if either £ C dom pu
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2 Volume 4 412X

or (,en Kn € K for every non-increasing sequence (K, )nen in K, then y is inner regular with
respect to KC.

(g) Let X be a topological space, and p a tight topological measure on X. Suppose that F
is a non-empty downwards-directed family of closed compact subsets of X with intersection Fyp,
and that v = inf pe 7 pF is finite. Show that uFy = .

p 30 1 11 Exercise 412Xr (now 412Xu) is wrong as written, and should be
(u) Let X be a topological space and p a measure on X which is inner regular with respect
to the closed sets and outer regular with respect to the open sets. Show that if f: X — R is
integrable and e > 0 then there is a lower semi-continuous g : X — |—00, 0c] such that f < g and
Ja-f<e
Other exercises have been moved: 412Xa-412Xd are now 412Xb-412Xe, 412Xe-412Xs are now 412Xh-412Xv,
412Xt is now 412Xa, 412Xu is now 412Ya.

p 301 38 (412Y) Add new exercise:
(d) Give an example of a measure space (X, %, 1) and a family I of sets such that
(1) Nyen Kn € K whenever (K,),en is a non-increasing sequence in
and the completion of y is inner regular with respect to K, but p is not.
412Ya-412YDb are now 412b-412Yc, 412Yc-412Ye are now 412Ye-412Yg.

p 321 27 (statement of 413B): for ‘¢ : X — [0,00]" read ‘¢ : PX — [0, 00] .
p 33 1 7 (part (a) of the proof of 413C): for ‘uA < oo’ read ‘pA < 0. K.Yates

p 36 1 33 Add new result:
413H Proposition Let (X, 3, 1) be a complete totally finite measure space, (Y, T,v) a mea-
sure space, and & a Hausdorff topology on Y such that v is inner regular with respect to the
closed sets. Let (f,)nen be a sequence of inverse-measure-preserving functions from X to Y. If
f(z) =limy, o0 fn(z) is defined in Y for every x € X, then f is inverse-measure-preserving,.

413H-4130 are now 4131-413P.

p 36 1 41 In clause (a) of the statement of Lemma 413H (now 413I), read ‘sup{¢oK’ : K’ € K, K’ C
K\ L} for ‘sup{¢poK': K e K, K' C K\ L}

The error is repeated in the statement of 4131 (now 413J).

p 40 1 8 (now 413K): for F,,, = ﬂngm E,, read F,, = ﬂi’jgm Ej;. A .P.Pyshchev.

p 43 1 41 The following definitions have been brought together as a new paragraph:
413Q Definitions Let P be a lattice and f : P — [—00, 0o a function.
(a) f is supermodular if f(pV q) + f(pAq) > f(p) + f(q) for all p, g € P.
(b) f is submodular if f(pVq)+ f(pAq) < f(p) + f(q) for all p, ¢ € P.
(c¢) fismodular if f(pVq)+ f(pAq) = f(p) + f(q) for all p, g € P.
413P-413S are now 413R-413U.
p 48 1 8 Exercise 413Xk is wrong as stated, and has been dropped. 413X1-413Xr are now 413Xk-413Xq.
p 47 1 41 (Exercise 413Xo0, now 413Xn): for ‘non-decreasing sequence (H;);cn’ read ‘non-increasing
sequence (H;);en’.
p 49 15 (413X) Add new exercise:
(r) Let X be a set and K a sublattice of PX containing §). Let A : K — [0, 0o[ be such that
AK <37 (MK, — ALy,) whenever K € K and (Kp)nen, (Ln)nen are sequences in K such that
L, C K, for every n and (K, \ L, )nen is a disjoint cover of K. Show that there is a measure on
X extending .

p 4916 (413Y) Add new exercises:
(a) Let 2 be a Boolean algebra, (S, +) a commutative semigroup with identity e and ¢ : % — S
a function such that ¢0 = e. Show that

B={b:beU pa=dd(and)+ ¢(a\b) for every a € A}
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is a subalgebra of of 2, and that ¢(aub) = ¢a + ¢b for all disjoint a, b € B.

(d)(i) Find a measure space (X, %, u), with X > 0, and a sequence (X, )nen of subsets
of X, covering X, such that whenever £ € ¥, n € N and uFE > 0, there is an F' € ¥ such
that F C F\ X,, and uF = pE. (ii) For A C X set ¢A = sup{uE : E € ¥, E C A}. Set
T={G:GCX, pA=¢(ANG)+¢(A\G) for every A C X}. Show that ¢[T is not a measure.

(h) Let 2 be a Boolean algebra and v is a submeasure on 2 which is either supermodular or
exhaustive and submodular. Show that v is uniformly exhaustive.

(i)Let X be a set, K a sublattice of PX containing @, and f : £ — R a modular functional
such that f() = 0. Show that there is an additive functional v : K — R extending f.

(J) Let (X,X, ) be a semi-finite measure space, A the c.l.d. product measure on X x R
when R is given Lebesgue measure, and A, the associated inner measure. Show that for any
f:X —[0,00],

ffd/\: Az, 0):ze X, 0<a< f(z)} = A{(z,0) 12 € X, 0< a < f(x)}.
413Ya-413YDb are now 413Yb-413Yc, 413Yc-413Ye are now 413Ye-413Yg.

p 49 1 18 (Exercise 413Yd, now 413Yf): for ‘every non-decreasing sequence in K’ read ‘every non-
increasing sequence in .

p 52 119 (part (b) of the statement of 414E): for ‘supgcg [ f read ‘supgeg [ /-

p 57 129 (414X) Add new exercise, formerly part of 416Xf:

(u) Let (X,%,%, 1) be a complete locally determined effectively locally finite 7-additive topo-
logical measure space. Show that there is a decomposition (X;);c; for p in which every X; is
expressible as the intersection of a closed set with an open set.

p 57 1 41 Exercise 414Yd has been incorporated into 414Xk. 414Ye-414Yh are now 414Yd-414Yg.
p 58 1 5 (Exercise 414Yf, now 414Ye): for ‘E\ ¢(E)’ read ‘E \ ¢(E)’.

p 59 1 36 In Proposition 415D, we need to suppose from the beginning that X is regular.

p 65 1 3 (part (a-«) of the proof of 415L): for ‘uF > uo(Ey \ E1) — € read ‘puoF > puo(Eo \ F1) — €.
p 65 1 8 (part (a-«) of the proof of 415L): for ‘uL + usK' > p* K’ read ‘uiL + psK' > piK .

p 69 1 43 (part (e-ii) of the proof of 415Q): for ‘Let W € T be a measurable envelope of F' € ¥ such
that v(WAF*) = 0’ read ‘Let W € T be a measurable envelope of R™![A], and take F' € ¥ such that
v(WAF*) =0

p 71 1 38 Exercise 415Xn has been dropped. Add new exercises:

(h) Let (X,%,%, 1) be a quasi-Radon measure space, (2, ji) its measure algebra, and 21/ the
ideal {a : a € 2, fia < oco}. Show that {G* : G € T, uG < oo} is dense in A/ for the strong
measure-algebra topology.

(p) Find a second-countable Hausdorff topological space X with a 7-additive Borel probability
measure which is not inner regular with respect to the closed sets.

(q) Find a second-countable Hausdorff space X, a subset Y and a quasi-Radon probability
measure on Y which is not the subspace measure induced by any quasi-Radon measure on X.

Other exercises have been rearranged: 415Xh is now 415Xi, 415Xi-415Xm are now 415Xk-415Xo, 415Xo-
415Xq are now 415Xr-415Xt, 415Xr is now 415X.

p 72 1 25 Exercise 415Y1, rewritten, is now 415Xq. 415Yg-415Ym are now 415Y{-415Y1.

p 74143 (416D) Add new part:
(e) Let X be a Hausdorff space and ()i a family of Radon measures on X. Let = >,/
be their sum. Suppose that p is locally finite. Then it is a Radon measure.

p 78 1 14 (part (b) of the proof of 416K) For ‘¢pgK < v(HoUH;) < vHo+VHy < ¢oL + ¢po K’ + 2€’ read
‘00K < D(HyUH,) < vHy +0Hy < ¢poL 4 ¢o Ky + 2€.
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p 78 1 35 (condition v in the statement of 416L) For ‘open set G containing X’ read ‘open set G
containing x’.

p 79 1 41 (proof of 416M) For ‘¢ K < ¢poK' < G < ¢K + € read ‘¢1 K < ¢poK' <G < 91 K + €.

p 83141 (416S) Add new part:

(b) If v is a Radon measure on X and vK = 0 whenever K C X is compact and K = 0, then
v is an indefinite-integral measure over p.

p 85 145 In Exercise 416Xb, we must assume that the topology of X is Hausdorff.
p 86 110 Part (ii) of 416Xf is now 414Xu.

p 86 1 14 Exercises 416Xh, 416Xi, 416Xm and 416Xo have been dropped.

Other exercises have been rearranged: 416Xd is now 416Xf, 416Xe is now 416Xd, 416Xf is now 416Xe,
416Xj-416Xk are now 416Xh-416Xi, 416X1 is now 416Xk, 416Xn is now 416Xj, 416Xp-416Xr are now 416Xn-
416Xp, 416Xs-416Xt are now 416X1-416Xm, 416Xu-416Xz are now 416Xq-416Xv.

p 8815 (416Y) Add new exercise:
(f) In 416Qb, show that p is atomless iff v is properly atomless in the sense of 326F.

Other exercises have been rearranged: 416Ya-416Yc are now 416Yb-416Yd, 416Yd is now 416Ya, 416Yf-
416Yg are now 416Yg-416Yh, 416Yh is now 416Yj.

p 88115 (416Y) Add new exercises:
(h) Let (X,%,3,u) be a Radon measure space and A C 3 a countable set. Let & be the
topology generated by T U .A. Show that p is G-Radon.
(i) In 245Yh, show that if we start from a continuous inverse-measure-preserving f : [0,1] —
[0,1]2, as in 134Y], we get a continuous inverse-measure-preserving surjection g : [0, 1] — [0, 1.

p 89 136 Add another part to (i)-(iii) in Lemma 417A:
(iv) whenever K, G are families of sets such that
() p is inner regular with respect to K,
() KUK e K for all K, K' € K,
(7) Npen Kn € K for every sequence (K )nen in K,
(6) for every A € A there is a G € G, including A, such that G\ A € %,
() K\ G € K whenever K € K and G € G,

then p' is inner regular with respect to K.

p | Theorems 417C and 417E have been revised in order to support a definition of ‘r-additive product
measure’ (417G) without supposing that the factor measures are inner regular with respect to the Borel
sets.

p | Clause (v) of the statement of 417C should read ‘the support of X is the product of the supports of
wand v’.

p | Clause (iv) of the statement of 417E should read ‘the support of \ is the product of the supports
of the p;’.

p 98 1 37 (part (e-iv) of the proof of 417E): for ‘AW N F) = AW = XU = [[;c; wU; > 0’ read
ANWNF) =AW > AU =[[;c, G > 0.

p 1 Corollary 417F has been dropped, and replaced by
417H Corollary Let (X,%,%,u) and (Y, 6, T,v) be two complete locally determined ef-
fectively locally finite T-additive topological measure spaces. Let A be the r-additive product
measure on X X Y, and A its domain. If A C X, B C Y are non-negligible sets such that
Ax BeA, then Ac ¥ and B e T.
417G-417H are now 417F-417G.

p 102 1 5 (proof of 417J): for LHjEJ HieK] E; = [lic; B read LHjeJ HieKj wils; = [Lics i’

MEASURE THEORY (abridged version)
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p | There is a catastrophic error in the proof of 417K, but the result can easily be proved from 417H
now y the method outlined in C.
417G) by th hod lined in 252X

p | Exercise 417Xb is covered by 411Xi, and has been dropped. Exercise 417Xs is wrong, and should
be deleted. 417Xt-417Xx are now 417Xs-417Xw.

Add new exercise:

(x) (i) Let ((X;, %, %4, 14i))ier be a finite family of effectively locally finite 7-additive topo-
logical measure spaces, and let A be the o-algebra of subsets of X = J],.; X; generated by
®i6 ;2; together with the open subsets of X. Show that there is a unique effectively locally
finite T-additive measure A\ with domain A such that A([],c; £i) = [[,c; ns Es whenever E; € 3;
for i € I. (ii) Let ((X;, %y, 2, 1i))icr be a family of 7-additive topological probability spaces,
and let A be the o-algebra of subsets of X = [, ; X; generated by @ielzi together with the
open subsets of X. Show that there is a unique 7-additive measure \ with domain A extending
the usual product measure on ®z‘e 125

p 109 1 9 (Exercise 417Ya): for ‘A, X read ‘u, u”.

p 109 1 39 (Exercise 417Ye): the topologies T, & need to be Hausdorff. Similarly, in 417Yg, the topologies
T, need to be Hausdorff.

p 113 1 40 (part (c) of the proof of 418D): for ‘uEy > u(E N f71[Y,] \ E1) — € read ‘uFE; > p(EN
fHY) — €.
p 1 Add new result:

418V Proposition Let (X, X, 1) be a o-finite measure space, T a topology on X such that
u is inner regular with respect to the Borel sets, (Y, &) a topological space and f: X — Y an
almost continuous function. Then there is a Borel measurable function ¢ : X — Y which is equal
almost everywhere to f.

p 114 1 40 (statement of Proposition 418Ha): for ‘effectively locally finite m-additive measure on X’ read
‘effectively locally finite T-additive topological measure on X’.
p 119 1 34 Proposition 4180 has been re-written, as follows:
Proposition Suppose that (I, <), ((X;, %, i, %i))ier and (fij)i<jer are such that
(I, <) is a non-empty upwards-directed partially ordered set,
every (X;,%;, i, 3;) is a compact Radon measure space,
fij + X; = X; is a continuous inverse-measure-preserving function whenever i < j
in I,
fijfik = fir, whenever 1 < j <kin I.
Then there are a compact Hausdorff space X and a family (g;);cr such that (I, (X;)ier, (fij)i<jer, X,
(9i)icr) satisfy all the hypotheses of 418M.

p 121 112 (part (d-ii) of the proof of 418P): for
Fip ={z: 2 €[[;c; K}, x(k) = 2, fjrx(k) = z(j) whenever j < k}’
read

By ={z:x€[];c; K, z(i) = 2, fjrx(k) = 2(j) whenever j < k}".

p 121 116 (part (d-ii) of the proof of 418P): for ‘z(k) = 2’ read ‘x(i) = 2’.

p 123 1 38 Add new paragraph:

*418U Independent families of measurable functions In §455 we shall have occasion to
look at independent families of random variables taking values in spaces other than R. We can
use the same principle as in §272: a family (X;);cs of random variables is independent if (3;);c; is
independent, where ¥; is the o-subalgebra defined by X; for each ¢ (272D). Of course this depends
on agreement about the definition of ¥;. The natural thing to do, in the context of this section,
is to follow 272C, as follows. Let (X, X, i) be a probability space, Y a topological space, and f a
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Y-valued function defined on a conegligible subset dom f of X, which is p-virtually measurable,
that is, such that f is measurable with respect to the subspace o-algebra on dom f induced by
$ = dom /i, where /i is the completion of . (Note that if Y is not second-countable this may not
imply that f[D is X-measurable for a conegligible subset D of X.) Now the ‘c-algebra defined
by f’ will be

{f7YF]: FeBY)}u{(Q\dom f)U f~'[F]: FeB(Y)}C3,

where B(Y) is the Borel o-algebra of Y; that is, the o-algebra of subsets of X generated by
{f7YG] : G CY is open}.

Now, given a family ((f;,Y:))icr where each Y; is a topological space and each f; is a 3-
measurable Y;-valued function defined on a conegligible subset of X, then I will say that {f;);cr
is independent if (3;);c; is independent (with respect to fi), where ¥; is the o-algebra defined
by f; for each i.

Corresponding to 272D, we can use the Monotone Class Theorem to show that (f;);cr is
independent iff

Nj<n 15 1G3) = Tl,< ;1G]

whenever i, ... ,i, € I are distinct and G; C Y, is open for every j < n.

p 125 1 34 (418X) Add new exercises:
(a) Let (X,%, ) be a measure space, and (X,i?,ﬂ) its completion. (i) Show that if YV is
a second-countable topological space, a function f : X — Y is $-measurable iff there is a -
measurable g : X — Y such that f =,. ¢. (ii) Show that if X is endowed with a topology, and
Y is a topological space, then a function from X to Y is p-almost continuous iff it is fi-almost
continuous.
(v) Let X be a compact Hausdorff space. Show that there is an atomless Radon probability
measure on X iff X is non-scattered.

Other exercises have been rearranged: 418Xa-418Xk are now 418Xb-418X1, 418X1-418Xs are now 418Xn-
418Xu, 418Xt-418Xw are now 418Xw-418Xz, 418Xx is now 418Xm.

p 126 1 44 (418Y) Add new exercises:

(k) Let (X,X, 1) be a semi-finite measure space and ¥ a topology on X such that p is inner
regular with respect to the closed sets. Suppose that Y and Z are separable metrizable spaces,and
f: X XY — Zis a function such that x — f(z,y) is measurable for every y € Y, and y — f(x,y)
is continuous for every z € X. Show that u is inner regular with respect to {F : F C X, f[FxY
is continuous}.

(m) Let X be a set, ¥ a o-algebra of subsets of X and (Y, T,v) a o-finite measure space
with countable Maharam type. (i) Let f : X — L'(v) be a function such that = — [, f(z)dv
is X-measurable for every F' € T. Show that f is X-measurable for the norm topology on L!(v).
(ii) Let g : X x Y — R be a function such that [ g(z,y)r(dy) is defined for every z € X, and
z— [, g(x,y)v(dy) is E-measurable for every F' € T. Show that there is an h € L°(X ® T) such
that, for every x € X, g(x,y) = h(x,y) for v-almost every y.

(n) Use 418M and 4180 to prove 328H.

(o) Let X be a set, ¥ a o-algebra of subsets of X, (Y,T,v) a o-finite measure space and
W € ©&T. Then there is a V C W such that V € X®T, W[{z}] \ V[{z}] is negligible for every
r € X, and (,; V[{z}] is either empty or non-negligible for every finite I C X.

(p) Let X be a compact Hausdorff space, Y a Hausdorff space, v a Radon probability measure
onY and R C X xY a closed set such that v* R[X] = 1. Show that there is a Radon probability
measure p on X such that pR™![F] > vF for every closed set F C Y.

Other exercises have been rearranged: 418Ye-418Yj are now 418Yd-418Y1i, 418Yk is now 418Y1, 418Ym is
now 418Y]j.

p 138 1 35 (419Y) Add new exercise:
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d) Give an example of a Lebesgue measurable function gi) : Rz — R such that dom 78¢ is not
( p g DE
1

measurable.

p 141 1 36 (421C) Add new part, formerly 421Xn:
(£)(i) I will say that a Souslin scheme (E,),cs+ is fully regular if E, C E, whenever o,
T € 5%, #(1) < #(0) and o (i) < 7(i) for every i < #(0).
(ii) Let &€ be a family of sets such that EUF and ENF belong to £ for all E, F € £. Then
every member of S(&) can be expressed as the kernel of a regular Souslin scheme in €.

p 146 1 12 My apologies: in §562 I find that a slightly different definition of ‘rank’ of a tree gives cleaner
results. So I have changed the definition of the iterated derivation operator: 9°T is to be ,<¢ 0(0"T)
rather than 8(ﬂn <t O"T). Practically no other formulae need changing, but the meanings become slightly
different. A change which is necessary is in part (a) of the proof of 4210, where

{t:0€dT,} ={z:0¢c 6(ﬂ T} = U{x to7i € ﬂ T, }
n<é i€N n<§

:U ﬂ{x:a’“ieﬁnTI}EE

iENn<E
becomes
{z:0€d T} ={z:0€e ()00} =) J{z:0"i €Ty}
n<& n<§ieN
€.

p 147 1 14 (part (b) of the proof of 4210): for ‘05T, C 0T, read ‘01T, D 0°T, .
p 147 1 17 (part (b) of the proof of 4210): for ‘D € 0T, read ‘05T, # (.

p 148 1 7 Exercise 421Xc has been moved to 421Yb; consequently 421Xd-421Xo are now 421Xc-421Xn,
421YDb-421Yd are now 421Yc-421Ye.

p 149 1 5 Exercise 421Ya is wrong as it stands; we must strengthen the hypothesis by adding ‘ENF € £
forall B, FF € &.

p 151 1 36 (Lemma 422D) Add new part:
(h) Let Y be a Hausdorff space and R C NN x Y an usco-compact relation. Set

R ={(a,y) : « € NNy € Y and there is a 8 < a such that (8,y) € R}.

Then R’ is usco-compact.

p 155 1 31 (part (c) of the proof of 422K): for ‘R[Ig},] N S[Iyn) is empty’ read ‘R[Igin] N S[Ly1n] is
empty’.

p 155 1 43 The exercises for §422 have been rearranged: 422Xd is now 422Xf, 422Xe-422Xf are now
422X d-422Xe, 422Yb-422Ye are now 422Yc-422Y{, 422Y{ is now 422YDb.

p 156 1 26 (422Y) Add new exercise:
(g) Let X be a Hausdorff space, K the family of K-analytic subsets of X, Y a set and H a
family of subsets of Y containing (). Show that R[X] € S(H) for every Re S{K x H : K € K,
H e H}).

p 161 1 16 Add new result:
423J Proposition Let (X,¥) be an analytic Hausdorff space, and ¥ a countably generated
o-subalgebra of the Borel o-algebra B(X, ) which separates the points of X. Then ¥ = B(X,¥).

p 163 1 31 Add new result:
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4230 Corollary Let X be an analytic Hausdorfl space, Y a set and T a o-algebra of subsets
of Y which is closed under Souslin’s operation. Suppose that W € S(B(X)®&T) where B(X) is
the Borel o-algebra of X. Then W[X] € T and there is a T-measurable function f: W[X] — X
such that (f(y),y) € W for every y € W[X].
423J-423M are now 423K-423N, 423N-423Q are now 423P-423S.

p 164 116 Corollary 4230 (now 423Q) has been revised, and now reads
Let X and Y be analytic Hausdorff spaces, A an analytic subset of X and f: A — Y a Borel
measurable function. Let T be the o-algebra of subsets of Y generated by the Souslin-F subsets
of Y. Then f[A] € T and there is a T-measurable function g : f[A] — A such that fg is the
identity on f[A].

p 165 1 1 (Remark 423Qb, now 423Sb) for ‘analytic subset of N\ A’ read ‘analytic subset of N\ Ay’

p 165 1 3 Add new paragraph:

423T Coanalytic and PCA sets Let X be a Polish space.

(a) A subset A of X is coanalytic if X \ A is analytic, and PCA if there is a coanalytic set
R C NY x X such that R[NY] = A.

(b) Every PCA set A C X can be expressed as the union of at most w; Borel sets.

(¢) A subset of X is Borel iff it is both analytic and coanalytic. The union and intersection of
a sequence of coanalytic subsets of X are coanalytic. If Y is another Polish space and h: X — Y
is continuous, then h~![B] is coanalytic in X for every coanalytic B C Y. If Y is a Gs subset of
X, and B CY is coanalytic in Y then B is coanalytic in X.

(d) If X and Y are Polish spaces, A C X is PCA and f : X — Y is a Borel measurable
function, then f[A] is a PCA subset of Y.

p 165 1 22 (Exercise 423Xf) for ‘f : W[X] = Y’ read ‘f : W[X] — X".

p 1721 26 (Exercise 424Xh): part (i) (‘f[X] € T*) is wrong, and should be omitted.
p 172 1 31 Exercise 424Xj has been moved to 424Ye, and 424Xk to 425Xb.
p

172 1 37 (424X) Add new exercise:

(j) Let (X, X, u) be a o-finite measure space in which X is countably generated. Let A be the
set of atoms A of the Boolean algebra ¥ such that A > 0, and set H = X \ |J.A. Show that the
subspace measure on H is atomless.

p 172 1 45 (Exercise 424Ya) Add new part:
(iii) Show that X is the Borel o-algebra of C when C is given its Fell topology.

p 173 1 8 (424Y) Add new exercises:
(e) Let (X, X) be a standard Borel space. Show that if X is uncountable, ¥ has a countably
generated o-subalgebra not isomorphic either to % or to PI for any set I.
(f) Let (X,X, 1) be a o-finite countably separated perfect measure space. Show that there is
a standard Borel space (Y, T) such that Y € ¥, T C ¥ and p is inner regular with respect to T.

p 173 1 28 I have added a new section §425, ‘Realization of automorphisms’, to cover a theorem of
A.To6rnquist. The principal results are as follows.

425A Proposition (a) Let (X,X) and (Y, T) be non-empty standard Borel spaces, and Z,
J o-subalgebras of ¥, T respectively; write 2 = ¥/Z and B = T/J for the quotient algebras.
For £ € ¥, F € T write Xg, Tr for the subspace o-algebras on F, F' respectively.

(a) If 7 : A — B is a sequentially order-continuous Boolean homomorphism, there is a (T, X)-
measurable f : Y — X which represents 7 in the sense that 7E* = f~1[E]* for every E € .

(b) If 7 : A — B is a Boolean isomorphism, there are G € Z, H € J and a bijection
h:Y \ H — X \ G which is an isomorphism between (Y \ H,Ty\y) and (X \ G,¥x\¢), and
represents 7 in the sense that 7E* = h=![E\ G]* for every E € %.

(¢) If 7 : A — 2A is a Boolean automorphism, there is a bijection h : X — X which is an
automorphism of (X, Y) and represents 7 in the sense of (a).
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(d) If #(X) = #(Y) = ¢, A and B are ccc, and 7 : A — B is a Boolean isomorphism, there is
a bijection h : Y — X which is an isomorphism between (Y, T) and (X, ), and represents 7 in
the sense of (a).

425B Lemma Let G be a group, Gg a subgroup of G, H another group, and X, Z sets;
let «,. be the right shift action of H on Z. Suppose we are given a group homomorphism
0 : G — H, an injective function f : N x ZH — X and an action <y of Gy on X such that
meof(n,2) = f(n,0(m)e.2) whenever n € N and z € ZH.

(a) If #(X \ fIN x ZH]) < #(Z), there is an action « of G on X extending sg.

(b) Suppose that H is countable, X and Z are Polish spaces, and f is Borel measurable when
N x ZH is given the product topology. If = + megz is Borel measurable for every m € G, then »
can be chosen in such a way that x — ez is Borel measurable for every ¢ € G.

425D Tornquist’s theorem Let (X,X) be a standard Borel space and Z a o-ideal of ¥
containing an uncountable set. Let 2 be the quotient algebra ¥/Z, and G C Aut 2l a subgroup
with cardinal at most w;. Then there is an action « of G on X which represents G in the sense
that meE belongs to X, and (weE)* = w(E*), for every E € ¥ and 7 € G.

p 1751 19 (Theorem 431D) Add new part, formerly 431Xc:
(b) If (Ey)oes~ is fully regular, then pA = sup{p(,>1 Eyin) 1 ¥ € NN}, and if moreover p
is totally finite, uA = sup{inf,>1 pEyn : ¢ € NN}

p 177 1 8 Add new result:
431G Theorem Let X be a set, X a o-algebra of subsets of X and Z C ¥ a o-ideal of subsets
of X. If ¥/7 is ccc then ¥ is closed under Souslin’s operation.

p 177 1 14 Exercise 431Xc is now 431Db; 431Xd-431Xe are now 431Xc-431Xd.

p 177129 (431Y) 431Yc has been moved to 431G; 431YD is now 431Yc. Add new exercises:
(b) Let (X, 3, 1) be a totally finite measure space, Y a set and T a o-algebra of subsets of Y.
Suppose that A € S(E&T). Show that {y : pA~'[{y}] > a} belongs to S(T) for every a € R.
(d) Let r > 1 be an integer and f : R” — R a Borel measurable function. Show that the
domain of its first partial derivative 8(% is coanalytic, therefore Lebesgue measurable, but may
fail to be Borel.

p 180 1 21 Add new result:
4321 Corollary Let X be a K-analytic Hausdorff space, and U a subbase for the topology of
X. Let (Y, T,v) be a complete totally finite measure space and ¢ : Y — X a function such that
¢~ !{U] € T for every U € U. Then there is a Radon measure p on X such that [ fdu= [ fodv
for every bounded continuous f : X — R.
4321-432J are now 432J-432K.

p 180 1 28 (4321, now 432J) Add definition:
(b) A Choquet capacity ¢ on X is outer regular if ¢(A) = inf{c(G) : G O A is open} for
every A C X.

p 181 1 3 Add new result:
432L Proposition Let (X, T) be a topological space.
(a) Let ¢ : T — [0, 00] be a functional such that
co(G) < co(H) whenever G, H € T and G C H;
cp is submodular;
co(Upen Gn) = limp 00 ¢o(Gr) for every non-decreasing sequence (Gn)nen in .
Then ¢y has a unique extension to an outer regular Choquet capacity c on X, and c is submodular.
(b) Suppose that X is regular. Let I be the family of compact subsets of X, and ¢; : K — [0, o0]
a functional such that
c1 is submodular;
c1(K) = infger,cox suprex, pcg c1(L) for every K € K.
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Then ¢; has a unique extension to an outer regular Choquet capacity ¢ on X such that
¢(G) = sup{c(K) : K C G is compact} for every open G C X,

and ¢ is submodular.

p 181 1 23 (432X) Add new exercises:

(j) Let P be a lattice, and ¢ : P — R an order-preserving functional. Show that the following
are equiveridical: (i) ¢ is submodular; (ii) (p, ) — 2¢(pV q) — ¢(p) — ¢(q) is a pseudometric on P;
(iii) setting ¢,.(p) = c(pV r) —c(r), cr(pV q) < ¢r(p) + ¢ (q) for all p, ¢, r € P.

(k) Let X be a topological space, ¢: X — [0, 00] a Choquet capacity, and f : [0, 00] — [0, 00]
a non-decreasing function. (i) Show that if f is continuous then fc is a Choquet capacity. (ii)
Show that if f1 [0, 00| is concave and ¢ is submodular, then fc is submodular.

(1) Let X be a Hausdorff space, ¢ a Choquet capacity on X, and K a non-empty downwards-
directed family of compact subsets of X. Show that ¢((K) = inf kex c(K).

p 181 127 (432Y) Add new exercise:
(b) Let X, Y be Hausdorff spaces, R C X X Y an usco-compact relation and p a Radon
probability measure on X such that u,R~![Y] = 1. Show that there is a Radon probability
measure on Y such that v, R[A] > p,A for every A C X.

p 184 1 1 Add new result:

433H Proposition Let (X, ¥, 1) be a complete locally determined space, and Y an analytic
Hausdorff space. Suppose that W C X x Y belongs to S(X®B(Y)), where B(Y) is the Borel
o-algebra of Y. Then W™![Y] € ¥ and there is a ¥-measurable function f: W~1[Y] — Y such
that (z, f(z)) € W for every z € W1[X].
433H-433K are now 4331-433L.

p 189 1 35 (part (b) of the proof of 434F): for ‘vK > puyY — €’ read ‘uy K > uyY — €.

p 196 1 46 (Proposition 434P): add new part
(f) A quasi-dyadic space is ccc.

p 198 1 45 (part (f) of the proof of 434Q): in this part of the proof, you need to take it that every & is
supposed to be a member of C, so that ‘¢ >+’ should be read as ‘¢ € C'\ (y+ 1), etc.

p 199 1 30 (part (a-a) of the proof of 434R): for ‘with union W[{z}]’ read ‘with union W[{z}] .

p 201 1 37 Add new result:
434U Proposition Let X and Y be compact Hausdorff spaces and f : X — Y a continuous
open map. If 4 is a completion regular topological measure on X, then the image measure pf
on Y is completion regular.

p 202 1 8 The exercises for §434 have been re-arranged: 434Xe-434Xy are now 434Xf-434Xz, 434Yc is
now 434Yd, 434Ye-434Yi are now 434Y{-434Y]j, 434Yp is now 434Y(q, 434Yq is now 434Yp, 434Ys is now
434Yc.

Add new exercise:
(e) Let Xy, be the algebra of universally measurable subsets of R, and p the restriction of
Lebesgue measure to Y. Show that p is translation-invariant, but has no translation-invariant
lifting.

p 204 1 4 (434Y) Add new exercises:
(c) If X is a topological space, a set A C X is universally capacitable if ¢(A4) = sup{c(K) :
K C A is compact} for every Choquet capacity ¢ on X. (i) Show that if X is a Hausdorff space
and 71, 3 : X X X — X are the coordinate maps, then we have a capacity c on X x X defined by
saying that ¢(4) = 0if A C X x X and there is a Borel set £ C X including m [4] and disjoint
from my[A], and ¢(A) = 1 for other A C X x X. (ii) Show that there is a universally measurable
subset of R which is not universally capacitable.
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(e) Let X be a Hausdorff space such that there is a countable algebra A of universally Radon-
measurable subsets of X which separates the points of X in the sense that whenever I € [X]?
there is an A € A such that #(I N A) = 1. Show that two totally finite Radon measures on X
which agree on A are identical.

p 204 1 8 Exercises 434Yd and 434Yj are wrong, and should be deleted.

p 209 1 15 (part (b) of the proof of 435G): for ‘uA = pA’ = p A’ < (1) A =viA < u*A’ = pA’ read
‘WA =pA = pr A < VA = (1) A < p A = pA.

p 210 1 45 (Exercise 435X1) should read ‘show that there is a continuous function f: X — [0, 1] which
is inverse-measure-preserving for the completion of 1 and Lebesgue measure on [0,1]’. Similarly, 435Xmy(iii)
should read ‘show that if u is an atomless probability measure there is a continuous f : X — [0, 1] which is
inverse-measure-preserving for the completion of ;4 and Lebesgue measure’.

p 211 1 4 (435X) Add new exercises:

(n) Let X be a topological space and G the family of cozero sets in X. Show that a functional
¥ : G — [0,00] can be extended to a Baire measure on X iff ¢ is modular and lim,,_, o G, =0
whenever (G,,)nen is a non-increasing sequence in G with empty intersection. (Hint: if ¢ satisfies
the conditions, first check that @) = 0 and that G < ¥ H whenever G C H; now apply 413J
with ¢K = inf{¢)G : K C G € G} for zero sets K.)

(o) Let X be a countably compact topological space and p a totally finite Baire measure on
X. Show that p has an extension to a Borel measure which is inner regular with respect to the
closed sets.

p 214 1 12 (part (b) of the proof of 436E): for ‘non-decreasing’ read ‘non-increasing’.

p 218 1 38 Add new result, formerly given as Exercise 436Xr:

*436M Corollary Let 2 be a Boolean algebra, and M (2l) the L-space of bounded finitely
additive functionals on . Let U C M (2() be a norm-closed linear subspace such that a — v(anb)
belongs to U whenever v € U and b € 2. Then U is a band in M ().

p 219 1 16 (Exercise 436Xe) Add two more parts:

(ii) Let X be a regular Lindel6f space. Show that every positive linear functional on C(X) is
smooth, so corresponds to a totally finite quasi-Radon measure on X. (iii) Let X be a K-analytic
Hausdorff space. Show that every positive linear functional on C'(X) corresponds to at least one
totally finite Radon measure on X.

p 220 1 23 Exercise 436Xr is now given in 436M, so 436Xs becomes 436Xr.
Add new exercise:

(s) Let X be a locally compact Hausdorff space. (i) Write M°" for the set of all Radon
measures on X. For u € M§°+, let Su be the corresponding functional on Ci(X), defined by
setting (Sp)(u) = [udp for every u € Ci(X). Show that S(u+v) = S+ Sv and S(ap) = aSp
whenever u, v € M§°+ and a > 0, where addition and scalar multiplication of measures are
defined as in 234G and 234Xf. (ii) Write Mf{ for the set of totally finite Radon measures on X. For

€ Mg, let T be the corresponding functional on Cy(X), defined by setting (T'w)(u) = [udp
for every u € Co(X). Show that T(u + v) = T+ Tv and T(ap) = o'y whenever u, v € Mg
and a > 0.

p 221119 (436Y) Add new exercise:

(g) Let X be any topological space. (i) Let Cj be the set of continuous functions v : X — R
such that {z : u(x) # 0} is compact, and f : C, — R a positive linear functional. Show that
there is a tight quasi-Radon measure p on X such that f(u) = [wudu for every u € Cy. (ii) Let
Ci be the set of continuous functions u : X — R such that {z : u(x) # 0} is relatively compact,

and f: Ci > Ra positive linear functional. Show that there is a tight quasi-Radon measure p
on X such that f(u) = [wdp for every u € Cj.
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p 1 Add sentence to 437Jd:
Writing d, for the Dirac measure on X concentrated at x, x +— 0, : X — P;op is a homeomor-
phism between X and {d, : x € X}.

p 230 1 15 (437], vague and narrow topologies): There is an embarrassing blunder in part (e): even for a
Hausdorff space X, the narrow topology on the space M JR of totally finite quasi-Radon measures need not
be Hausdorff. What is true (and is adequate for the later applications in this book) is that if X is Hausdorff,
the narrow topology on the space M;Lr of totally finite Radon measures is Hausdorff.

Add new subparagraphs:

(f) If u: X — R is bounded and lower semi-continuous, then v +— [udy : M+ = R is lower
semi-continuous for the narrow topology.

(g) Let M be the space of totally finite topological measures on X. If u : X — [0,00] is a
lower semi-continuous function, then v+ [wudv : M — [0,00] is lower semi-continuous.

(h) Let X and Y be topological spaces, ¢ : X — Y a continuous function, and M*(X),
M™*(Y) the spaces of functionals described in (d). For a functional v defined on a subset of
PX, define v¢~—! by saying that (v¢~1)(F) = v(¢~1[F]) whenever F CY and ¢~ ![F] € domv.
Then v¢~' € M*(Y) whenever v € M*(X), and the map v — v¢~' : MH(X) = M*(Y) is
continuous for the narrow topologies. If X and Y are Hausdorff spaces, we therefore have a
continuous map v — v¢~! from M} (X) to ME(Y).

p 231 1 6 (statement Corollary 437L) Add new fact: In particular, the narrow topology on M, is
completely regular.

p 231 1 7 Theorem 437M has been revised, and now reads

437M Theorem For a topological space X, write MJR(X ) for the space of totally finite
quasi-Radon measures on X, Pyr(X) for the space of quasi-Radon probability measures on X,
and M, (X) for the L-space of signed 7-additive Borel measures on X.

(a) Let X and Y be topological spaces. If p € M;R(X) and v € M;R(Y), write pu X v €
M;R(X x Y') for the 7-additive product measure on X x Y. Then (u,v) — p X v is continuous
for the narrow topologies on M;R(X), MJR(Y) and M;’R(X xY).

(b) Let (X;)ier be a family of topological spaces, with product X. If {u;);cr is a family of
probability measures such that p; € Pyr(X;) for each i, write [[;c; pi € Pyr(X) for their 7-
additive product. Then (u;)icr = [[;c; p: is continuous for the narrow topology on Pyr(X) and
the product of the narrow topologies on [[,.; Pyr(X:).

(c) Let X and Y be topological spaces.

(i) We have a unique bilinear operator 1 : M, (X) x M,(Y) — M.(X xY') such that ¥ (u, v)
is the restriction of the T-additive product of u and v to the Borel o-algebra of X x Y whenever
1, v are totally finite Borel measures on X, Y respectively.

(if) [lof < 1.

(iil) ¢ is separately continuous for the vague topologies on M. (X), M,(Y) and M, (X xY).

(d) In (c), suppose that X and Y are compact and Hausdorff. If B C M, (X) and B’ C M. (Y)
are norm-bounded, then | B x B’ is continuous for the vague topologies.

iel

P 233 1 38 The later part of §437 has been substantially revised, with new material in 437R, also
incorporating the old 4370. The new statements of the results are
437N Proposition (formerly 437Q) (a) Let X and Y be Hausdorff spaces, and ¢ : X — Y a
continuous function. Let Mg (X), M5 (Y) be the spaces of totally finite Radon measures on X
and Y respectively. Write QE(M) for the image measure u¢~! for u € My (X).
(i) ¢ : M (X) — Mg (Y) is continuous for the narrow topologies on Mg (X) and Mg (Y).
(il) ¢(pu+v) = ¢(u) + ¢(v) and d(ap) = ag(p) for all u, v € M (X) and a > 0.
(b) If Y is a Hausdorff space, X a subset of Y, and ¢ : X — Y the identity map, then b is a
homeomorphism between My (X) and {v:v € M7 (Y), v(Y \ X) = 0}.

4370 Uniform tightness (formerly 437T) Let X be a topological space. If v is a bounded
additive functional on an algebra of subsets of X, I say that it is tight if
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vE € {vK : K CE, K € domv, K is closed and compact}

for every E € domv, and that a set A of tight functionals is uniformly tight if every member
of A is tight and for every e > 0 there is a closed compact set K C X such that vK is defined
and |VE| < e whenever v € A and F € domv is disjoint from K.

437P Proposition (formerly 437U) Let X be a topological space.

(a) Let M ;‘R be the set of totally finite quasi-Radon measures on X. Suppose that A C M :R
is uniformly totally finite and for every e > 0 there is a closed compact K C X such that
w(X \ K) < e for every p € A. Then A is relatively compact in M;'R for the narrow topology.

(b) Suppose now that X is Hausdorff, and that M;C is the set of Radon measures on X. If
AC Ml;f is uniformly totally finite and uniformly tight, then it is relatively compact in M;{ for
the narrow topology.

437Q Two metrics (a) If X is a set and p, v are bounded additive functionals defined on
algebras of subsets of X, set

prv (i, v) = [ = v[(X) = supp, pedom pndom » (1t = V) (E) — (1 — v)(F).
In this generality, pi, is not even a pseudometric, but when p[M x M is a metric I will call it
the total variation metric on M.
(b) Suppose that (X, p) is a metric space. Write M, ;‘R for the set of totally finite quasi-Radon
measures on X. For u, v e M ;R set

PR (1, V) = sup{|fudu — fudu| cu: X — [—1,1] is 1-Lipschitz}.
Then pkr is a metric on MJR.

437R Theorem (formerly 4370 and 437R) Let X be a topological space; write M, :R =
M ;‘R(X ) for the set of totally finite quasi-Radon measures on X, and if X is Hausdorff write
Mg = Mg (X) for the set of totally finite Radon measures on X, both endowed with their
narrow topologies.
a is regular then is Hausdorff.
(a) If X is regular th M;'R'H dorff
(b) If X has a countable network then M;R has a countable network.
(¢) Suppose that X is separable.
i is a Ty space, then is separable.
HIf XisaT h M;R' bl
(ii) If X is Hausdorff, M is separable.
is a K-analytic Hausdorff space, so is = .
d) If X is a K-analytic Hausdorff is My = M
e is an analytic Hausdorff space, so is = .
If X i lytic Hausdorff is My = M
1 1s compact, then for any rea. > 0 the sets : € , < an
f)(i) If X i hen fi y 1 v 0 th [ M;'R,uX y d
TS , = 7y} are compact.
g€ M, pX
11 1s compact an ausdortl, then for any real v > 0 the sets TS , <
i) If X i d Hausdorff, then f 1~v >0 th TRy MguX<'y
and {p:p € M;{ , uX =~} are compact. In particular, the set Pg of Radon probability measures
on X is compact.
(g) Suppose that X is metrizable and p is a metric on X inducing its topology. For p, v € M, ;LR
set

PR (1, V) = sup{|fud,u - fudy| su: X — [—1,1] is 1-Lipschitz}.
(i) pxr is a metric on M, ;R inducing the narrow topology.
(ii) If (X, p) is complete then M(;r = Myl is complete under pgg.
(h) If X is Polish, so is M;'R = M.

437S Proposition (formerly 437P) Let X be a Hausdorff space, and Py the set of Radon
probability measures on X. Then the extreme points of Pg are just the Dirac measures on X.

Other paragraphs have been rearranged, so that 437S is now 437T, 437V is now 437U, 437W is now 437V.
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p 239 1 37 The exercises to §437 have likewise been revised and restructured. 437Xc-437Xf are now
437Xd-437Xg. The former 437Xg(i) has been deleted, 437Xg(ii) is now part of 437Xr. 437Xi is now part of
437Xq, 437Xj is now 437Xr, 437Xk is now 437X, 437Xl1 is now 437Xi, 437Xm is now part of 437Jf, 437Xn
is now 437X1. Part (ii) of 437Xo has been deleted, the rest is now in 437Xt. 437Xp is now part of 437Xt,
437Xq is now part of 436Xn, 437Xr is now 437Xv, 437Xs-437Xt are now 437Xw-437Xx.

437Ye, revised, is now 437Ym, 437Yh is now 437Yj. 437Yi, corrected and revised, is now divided between
437Yo and 437Yp. 437Y], corrected and expanded, is now 437Yi, 437Yk-437Y] are now 437Yq-437Yr,
437Ym is now 437Yk, 437Yn-437Yo are now 437Yx-437Yy.

Rewritten and new exercises are

437Xc Let I C R be a non-empty interval. (i) Show that if g : I — R is of bounded variation
on every compact subinterval of I, there is a unique signed tight Borel measure j4, on I such
that pgla,b] = limgy g(x) — limgy, g(2) whenever a < b in I, counting limgq, g(z) as g(a) if
a =minI, and lim, |, g(x) as g(b) if b = max I. (ii) Show that if h : I — R is another function of
bounded variation on every compact subinterval, then pp = pg iff {x : h(z) # g(z)} is countable
iff {«: h(xz) = g(x)} is dense in I. (iii) Show that if v is any signed Baire measure on I there is
a g of bounded variation on every compact subinterval such that v = p,.

(j) Let X be a topological space, and ¥ an algebra of subsets of X containing every open set;
let M(3)" be the set of non-negative real-valued additive functionals on ¥, endowed with its
narrow topology, E a member of ¥, and dF its boundary. Show that v — vE : M ()" — [0, 00]
is continuous at vy € M(X)* iff 19(OF) = 0.

(m) Let X be a topological space, Y a regular topological space and MJR(XL M;R(Y) the
spaces of totally finite quasi-Radon measures on X, Y respectively. For a continuous ¢ : X — Y
define ¢ : M, ;‘R(X ) — M, :R(Y) by saying that ¢ is inverse-measure-preserving for p and ¢(u) for
every p € M;R(X ) (418HDb). Show that ¢ is continuous for the narrow topologies.

(n) Let ((X;,T;, %, 1:))icr be a countable family of Radon probability spaces, and @ the set
of Radon probability measures p on X = [[,.; X; such that image of y under the map = > (i)
is p; for every i € I. Show that @) is uniformly tight and compact for the narrow topology on the
set of measures on X.

(o) Let X be any topological space, and M OTR the space of totally finite quasi-Radon measures
on X. Show that M JR is complete in the total variation metric.

(p) Let X and Y be topological spaces, and px, py, pxxy the total variation metrics on
the spaces M;'R(X), M;'R(Y) and M;'R(X x Y) of quasi-Radon measures. Let u1, uo be totally
finite quasi-Radon measures on X, v1, v, totally finite quasi-Radon measures on Y, and p; X vy,
2 X vo the quasi-Radon product measures. Show that

pxxy (p1 X vi, e X v2) < px (pr, p2) - v2Y + X - py (v1,v2).

(q) (i) Show that the set M (B(X)) of totally finite Borel probability measures on X is Ty in
its narrow topology for any topological space X. (ii) Give X = w; + 1 its order topology. Show
that the narrow topology on M (B(X)) is not T;.

(r) Let X be any topological space and M the set of non-negative additive functionals defined
on subalgebras of PX containing every open set. For pu, v € M1 define 4 v € M+ by setting
(1t +v)(E) = pE + vE for E € dompNdomwy. (i) Show that addition on M+ is continuous
for the narrow topology. (i) Show that (a,p) — au : [0,00[ x M+ — M is continuous for
the narrow topology on M. (iii) Writing P for {y : p € M+, uX = 1}, and §, for the Dirac
measure concentrated at = for each x € X, show that the convex hull of {6, : # € X'} is dense in
P for the narrow topology. (iv) Suppose that A and B are uniformly tight subsets of M+ and
v > 0. Show that AUB, A+ B={u+v:pc A veB}and {ap:p€ A 0< a <y} are
uniformly tight.

(t) Let X be a Hausdorff space, and Pr the set of Radon probability measures on X with its
narrow topology. For & € X let §, be the Dirac measure on X concentrated at xz. Show that
x +— 0, is a homeomorphism between X and its image in PgR.

(u) Let X be a non-empty compact metrizable space, and ¢ : X — X a continuous function.
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Show that there is an = € X such that lim,,_, n%Ll S o f(¢(x)) is defined for every f € C(X).

(v) Let X be a Ty topological space, and Pyr the set of quasi-Radon probability measures
on X. Show that the extreme points of Pyr are just the Dirac measures on X concentrated on
points x such that {x} is closed.

(y) Let X and Y be analytic spaces, and P = Pr(X) the space of Radon probability measures
on X with its narrow topology. (i) Let V be an analytic subset of (P x Y) x X. Show that
{(t,y) :ne€eP,yeY, uV[{(p,y)}] > a} is analytic for every o € R. (ii) Let W be a coanalytic
subset of (P x Y) x X. Show that {(u,y) : p € P,y € Y, W[{(i,y)}] is not p-negligible} is
coanalytic.

(z) Let X be a second-countable topological space, P = P.(X) the space of m-additive prob-
ability measures on X with its narrow topology and C the space of closed subsets of X with the
Fell topology. For p € P write supp p for the support of p. (i) Show that {(x,C): C € C, z € C}
is a Borel subset of X x C. (ii) Show that {(u,z) : o € P, x € supp p} is a Borel subset of P x X.
(iii) Show that p +— supp u : P — C is Borel measurable. (Cf. 424Ya.)

437Ye Show that in 437Ib the operator S : £L°(Xyrm) — Co(X)** is multiplicative if Cp(X)**
is given the Arens multiplication described in 4A60 based on the ordinary multiplication (u,v) —
u x v on Co(X).

(h) Let X be a topological space, ug a totally finite 7-additive topological measure on X,
and f : X — R a bounded function which is continuous pg-a.e. Let Mj be the set of totally
finite topological measures on X, with its narrow topology. Show that v — T fdv: M; —Ris
continuous at pg.

(i) Let X be a Hausdorff space, and Mg the set of all Radon measures on X. Define addition
and scalar multiplication (by positive scalars) on Mg” * as in 234G, 234Xf and 416De and < by
the formulae of 234P or 416Ea. (i) Show that M:°" is a Dedekind complete lattice. (i) Show
that if A C M§°+ is upwards-directed and non-empty, it is bounded above iff {G : G C X is
open, sup,,c 4 G < oo} covers X, and in this case dom(sup A) =, c 4, domv and (sup A)(E) =
sup, ¢ 4 VE for every E € dom(sup A). (iii) Show that if u, v € M then v = sup, ey v A np iff
every p-negligible set is v-negligible. (iv) Show that if p, v € Mg® * then v is uniquely expressible
as Vs + Vg where v, V4. €€ MIC{OJF, wAvs =0 and Voo = SUP, ey Vae A Nt (V) Show that
if p, v € MP" then dom(p vV v) = dompuNdomv and (uV v)(E) = sup{pF + v(E\ F) :
F € dompuNdomv, F C E} for every E € dom(p V v). (vi) Show that if p, v € Mgt then
dom(pAv) = {EUF : E € domp, F € domv}. (vii) Show that if u, v € M3 then pAv = 0 iff
there is a set £ C X which is p-negligible and v-conegligible. (viii) Show that there is a Dedekind
complete Riesz space V' such that the positive cone of V is isomorphic to M§°+.

(1) Let X be a topological space, and M the space of bounded additive functionals defined on
subalgebras of PX containing every open set. For v € M, say that |v|(E) = sup{vF —v(E\ F) :
F € domv, F C E} for E € domv. Show that a set A C M is uniformly tight in the sense of
4370 iff {|v| : v € A} is uniformly tight.

(m) Let X be a completely regular space and P,r the space of quasi-Radon probability
measures on X. Let B C Pyr be a non-empty set. Show that the following are equiveridical: (i)
B is relatively compact in Pyg for the narrow topology; (ii) whenever A C Cy,(X) is non-empty
and downwards-directed and inf,e 4 u(x) = 0 for every z € A, then inf,casup,cp Judp = 0; (iii)
whenever G is an upwards-directed family of open sets with union X, then supgcg inf,cp uG = 1.

(n) Let X be a topological space, and M;'R the set of totally finite quasi-Radon measures on
X, with its narrow topology. (i) Show that if X is regular then M;R is regular and Hausdorff.
(ii) Find a second-countable Hausdorff space X such that the space Pyr(X) of quasi-Radon
probability measures on X is not Hausdorff in its narrow topology.

(o) Let (X, p) and (Y, o) be metric spaces, and give M;R(X) and MJR(Y) the corresponding
metrics pkr, okr as in 437Rg. For a continuous function ¢ : X — Y, let ¢ : M;R(X) — M:R(Y)
be the map described in 437Xm. (i) Show that if ¢ is 4-Lipschitz, where v > 0, then ¢ is -
Lipschitz. (ii) (J.Pachl) Show that if ¢ is uniformly continuous, then ¢ is uniformly continuous
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on any uniformly totally finite subset of M ;R(X ). (iii) Show that if (X, p) is R with its usual
metric, then pgr is not uniformly equivalent to Lévy’s metric as described in 274Yc. (For a
discussion of various metrics related to pxr, see BOGACHEV 07, 8.10.43-8.10.48.)

(p) Let (X, p) be ametric space. For f € Cp(X)5, set || fllxkr = sup{|f(u)| : v € Cp(X), ||u]|oo <
1, w is 1-Lipschitz}. (i) Show that || ||kr is @ norm on Cy(X)7. (ii) Let (X', p’) and (X", p”") be
metric spaces, and p the ¢!-product metric on X = X’x X" defined by saying that p((2’, 2"), (v/,y")) =
o (@ y") + p" (2", y"). Identifying the spaces M, (X'), M. (X") and M,(X) of signed r-additive
Borel measures with subspaces of Cy(X')>, Cp(X")5 and Cy(X')7, as in 437E-437H, show that
the bilinear map ¢ : M, (X') x M. (X") — M.(X) described in 437Mc has norm 1 when M, (X’),
M, (X") and M,(X) are given the appropriate norms || ||kr.

(q) Let X be a topological space and M+ the set of non-negative real-valued additive func-
tionals defined on algebras of subsets of X containing every open set, endowed with its narrow
topology. Show that w(M*) < max(w, w(X)).

(s) Let (20, fi;))icr be a non-empty family of probability algebras, and F an ultrafilter on
I. Let (A, i) = [[;c (2, 1) |F be the reduced product as defined in 328C. For each i € I, let
(Z;,v;) be the Stone space of (2, fi;); give W = {(z,7) : i € I, z € Z;} its disjoint union topology,
and let SW be the Stone-Cech compactification of W. For each i € I, define f; : Z; — W C W
by setting fi(z) = (z,4) for z € Z;, and let l/iffl be the image measure on SW. Let v be the
limit lim;_, = v; fi_1 for the narrow topology on the space of Radon probability measures on W,
and Z its support. Show that (Z,v) can be identified with the Stone space of (2, f1).

(t) (i) Show that there are a continuous ¢ : {0,1} — [0,1] and a positive linear operator
T : C({0,1}N) — C([0,1]) such that T'(f¢) = f for every f € C([0,1]). (Hint: if I, = {x:0 C
z € {0,1}" for 0 € U, {0, 1}, arrange that {t : T'(xI,)(t) > 0} is always an interval of length
(%)#(").) (ii) Show that there are a continuous ¢ : ({0,1}¥)Y — [0,1)¥ and a positive linear
operator T : C(({0,1}M)N) — C([0,1]N) such that T'(h¢) = h for every h € C([0,1]N). (Hint:
if, in (i), (Tg)(t) = [gdw for t € [0,1] and g € C({0,1}"), take 14 to be the product measure
[Then ve, for t = (tn)nen € [0,1]V))

(u) Let X be a separable metrizable space and P = Pr(X) the set of Radon probability
measures on X, with its narrow topology. Show that there is a family (f,).cp of functions from
[0,1] to X such that (i) (u,t) — f.(t) is Borel measurable (ii) writing pz, for Lebesgue measure
on [0,1], p = ,uLf;1 for every p € P (ili) whenever (un)nen is a sequence in P converging to
i € P, there is a countable set A C [0, 1] such that f,(t) = lim,_,« fy, (t) for every t € [0,1]\ A.
(Hint: first consider the cases X = [0,1] and X = {0, 1}, then use 437Yt to deal with [0, 1]"
and its subspaces. See BOGACHEV 07, §8.5.)

(v) Let (2, ii) be a measure algebra, and 2/ the ideal of elements of 2 of finite measure. For
a €A and u € L° = LO(A), let v4, be the totally finite Radon measure on R defined by saying
that vy, (E) = ji(an[u € E]) (definition: 364G, 434T) for Borel sets E C R. For a € A/ and
u, v € LY set po(u,v) = prR(Vau; Vav), Where px g is the metric on My = Mg(R) defined from
the usual metric on R. (i) Show that the family P = {p, : a € A/} of pseudometrics defines
the topology of convergence in measure on LY (definition: 367L). (ii) Show that if (2, fz) is semi-
finite then the uniformity I defined from P is metrizable iff (2, i) is o-finite and 2 has countable
Maharam type. (iii) Show that if (2, i) is semi-finite then L is complete under U (definition:
3A4F) iff A is purely atomic.

(z) Let X be a regular Hausdorff topological space and C' a non-empty narrowly compact set
of totally finite topological measures on X, all inner regular with respect to the closed sets. Set
c(A) =sup,cc p*Afor A C X. Show that ¢ : PX — [0,00] is a Choquet capacity.

As for corrections, we have the following.

p 23919 (hint to part (i) of 437Xa): for ‘ f (v, Aug(n)) < f(vn)+27" read ‘ f(vn V) < f(vn)+27"
(J.Pachl.)

p 241 1 32 Parts (ii) and (iii) of Exercise 437Yi (now 437Yp) are wrong. (J.P)

p 245 19 (part (d) of the proof of 438C): for ‘x \ U, A(8,€)" read ‘v \ Ue, A(B,€)".
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p 249 1 23 (part (c) of the proof of 438N): for ‘D,, is a relatively open family’ read ‘D,, is an isolated
family’.
p 250 1 11 Proposition 438P has been split into two parts and generalized, as follows:
438P Lemma Let X be a Polish space, and el = 5'1L(X) the family of functions w : R — R

such that limsy, w(s) and limy, w(s) are defined in X for every ¢t € R.
(a) For ACBCRand f € X, set

jump 4 (f,€) = sup{n : there is an I € [A]" such that p(f(s), f(t)) > €

whenever s < t are successive elements of I}.

Now a function w € X® belongs to oV in jump_,, ,(w,€) is finite for every n € N and € > 0.

b) fwe C b then w is continuous at all but countably many points of R.
(o) fwe ¢V then w[[—n,n]] is relatively compact in X for every n € N.

438Q Theorem Let X be a Polish space, and cl=¢t (X) the family of functionsw : R — X
such that limgy, w(s) and limg, w(s) are defined in X for every ¢ € R.
(a) C 1L, with its topology of pointwise convergence inherited from the product topology of X%,
is K-analytic.
(b) C bis hereditarily weakly #-refinable.
Consequently 438Q is now 438R.

p 251 1 26 (case 1 of part (b-iv) of the proof of 438P, now 438Q): for ‘H = |J ;. Hyr is negligible’ read
‘H =, cp- Hygr belongs to J(G)".
P 252 1 41 Add a paragraph on callal functions:
438S Proposition Let X be a Polish space. Let C" be the set of callal functions from [0, 00|
to X, with its topology of pointwise convergence inherited from the product topology of X0l
(a)(i) fwe C1L, then w is continuous at all but countably many points of [0, oo
(ii) If w, o' € C1L, D is a dense subset of [0,00[ containing every point at which w is
discontinuous, and w’'[|D = w|D, then W’ = w.
(b) clis K-analytic.
438R-438S are now 438T-438U.

p 2551 37 (438X) Add new exercises:

(e) Let (X, X, 1) be a complete locally determined measure space, (Y, T, v) a strictly localizable
measure space, and f : X — Y an inverse-measure-preserving function. Suppose that the
magnitude of v is either finite or a measure-free cardinal. Show that pu is strictly localizable.

(f) Let (X1,%1, 1), (Xo,X0,u2), (Y1,T1,11) and (Ya, To,v2) be measure spaces, and Aq,
Ao the product measures on X7 x Y7, X5 X Y5 respectively; suppose that f : X; — Xs and
g : Y1 — Y; are inverse-measure-preserving functions, and that h(z,y) = (f(z), g(y)) for z € X3,
y € Y7. Show that if us and vy are both strictly localizable, with magnitudes which are either
finite or measure-free cardinals, then A is inverse-measure-preserving. (Compare 251L.)

Other exercises in 438X have been re-named: 438Xe-438Xk are now 438Xg-438Xm, 438X1-438Xp are now
438X0-438Xs, 438X(q is now 438Xn.

p 255 1 4 (Exercise 438Xg, now 438Xi): add ‘where h,(y) = h(z,y) for (z,y) € domh’.
p 255 1 8 (Exercise 438Xh, now 438Xj): for ‘W, read ‘W[{z}].

p 255 1 36 (Exercise 438Xq, now 438Xn): for ‘refining | JG’ read ‘refining G’.

p 256 1 11 Exercise 438Yh has been moved to 438P. 438Yi-438Yk are now 438Yh-438Yj.

p 256 1 22 (438Y) Add new exercises:
(k) Let Z be a regular Hausdorff space, T a Dedekind complete totally ordered space with
least and greatest elements a, b, and = : T — Z a function such that limyy, z(s) and lim,), z(s)
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are defined in Z for every t € T (except t = a in the first case and ¢ = b in the second). Show
that z[T] is relatively compact in Z.

(1) Let (X, p) be a metric space, and Pg,, the set of Borel probability measures on X. For
p, v € Ppor set pr(p,v) = sup{| [udp — [udv| : u: X — [-1,1] is 1-Lipschitz}. (i) Show
that pkr is a metric on Pg,,. (ii) Let Tkr be the topology it induces on Pgor. Show that Tkr
is finer than the narrow topology on Pgoy (437J), and that the two topologies coincide iff « is
measure-free.

(m) Let (X,%,u) be a complete locally determined measure space, and 6 = % (u* + p.) the
outer measure described in 413Xd. Show that if the measure uy defined by Carathéodory’s
method is not equal to y, then there is a set A C X such that 0 < u*A < oo and the subspace
measure on A induced by p measures every subset of A.

p 261 1 33 (part (c) of the proof of 439H): for ‘u}, (ANT) + ph (ANT) read ‘uhy (ANT) 4+ i (A\T)'.
(M.Burke.)

p 268 1 21 (part (b-iii) of the proof of 439Q): for ‘measure v on X’ read ‘measure v on X?2’. (J.P)
p 268 1 35 (proof of 439R): for ‘Dy’ read ‘fiy’.

p 270 1 15 (Exercise 439Xc) for ‘complete locally determined’ read ‘with locally determined negligible
sets’.

p 270 1 37 Exercise 439Xi is now 439Fb, so has been dropped. In its place is
(i) Let X be a Polish space, A C X an analytic set which is not Borel (423Sb, 423Ye), and
(Ee¢)¢<w, a family of Borel constituents of X \ A (423R). Suppose that z¢ € E¢ \ U, . Ey for
every £ < wy. Show that {z¢ : £ < wi} is universally negligible. Hence show that any probability
measure with domain Pw; is point-supported.
439Xn (now 439Xp) has been revised, and reads
(p) (i) Suppose that X is a completely regular space and there is a continuous function f
from X to a realcompact completely regular space Z such that f~![{z}] is realcompact for every
z € Z. Show that X is realcompact (definition: 436Xg). (ii) Show that the spaces X of 439K
and X? of 439Q are realcompact.
Other exercises have been re-named: 439Xm is now 439Xo, 439Xo is now 439Xm.

p 271 1 40 Exercise 439Yf (now 439Xn) has been re-phrased, and reads
(n) Show that a semi-finite Borel measure on wy, with its order topology, must be purely
atomic.

A second part has been added to 439Yj:
(j)(ii) Show that R¢ is not a Prokhorov space.

Add new exercise:
(k) Show that the Sorgenfrey line is not a Prokhorov space.

Other exercises have been re-arranged; 439Yd-439Ye are now 439Ye-439Yf, 439Yk is now 439Yd.

p 274 17 (441A) Parts 441Ac and 441Ad have been moved to 4A5Cc-4A5Cd. In their place is
(c) If a group G acts on a set X and a measure p on X is G-invariant, then [ f(aez)u(dz)
is defined and equal to [ fdu whenever f is a virtually measurable [—o0, co]-valued function
defined on a conegligible subset of X and [ fdp is defined in [—o0, co].

p 274 1 29 (proof of 441B): the argument makes better sense if we switch things round, and say
Next, the inequality < in the hypotheses is an insignificant refinement; since we must also
have

pU = pla="easl) < p(a-U)
in (a),
pK = pla="easK) < p(asK)

in (b), we always have equality here.
(J.Grahl.)
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p 275 1 20 (part (c-iii) of the proof of 441C): for ‘[A: U] < [b7lebeA: U] = [A: U] read ‘[A: U] =
[b=lebe A U] < [beA: U

p 276 1 28 (proof of 441E): for ‘uv=! € G\ M’ read ‘u=lv € G\ M.
p 280 1 45 (Exercise 441Xp) Add new part

(v) Show that if (X, p) is complete then G is complete under its bilateral uniformity.

p 281 1 13 (441X) Add new exercises:

(c) Let r > 1 be an integer, and X = [0,1[". Let G be the set of r x r matrices with

<m>
integer coefficients and determinant +1, and for A € G, x € X say that Aex = . where
<np>
m
= Az and <a>> is the fractional part of « for each o € R. (i) Show that « is an action
M

of G on X, and that Lebesgue measure on X is G-invariant. (ii) Show that if X is given the
compact Hausdorff topology corresponding to the bijection a — (cos 2may, sin 27er) from X to the
unit circle in R2, and G is given its discrete topology, the action is continuous.

(u) Let X be a set with its zero-one metric and G the group of permutations of X with
its topology of pointwise convergence. Let W C P(X?2) be the set of total orderings of X.
Show that W is compact for the usual topology of P(X?). For ¢ € G and W € W write
g W = {(g9(x),9(y)) : (x,y) € W}; show that « is a continuous action of G on W. Show that
there is a unique G-invariant Radon probability measure p on W such that u{W : (x;, 2;41) € W

for every i < n} = whenever xg, ... ,z, € X are distinct.

L
(n+1)!

441X c-441Xs are now 441Xd-441Xt,

p 281 1 34 (Exercise 441Ye, now 441Yf) The formula given for T TT is wrong; it should be B ’ 9

p 2821 26 (441Y) Add new exercises:

(g) Let H be the division ring of the quaternions, that is, R* with its usual addition and
with multiplication defined by the rule

(§0,&1,82,€3) X (M0, M1,m2,m3) = (§omo — &1 — Eamz — E3m3, Eom + E1mo + E2mz — 32,
Eomz — &z + Eamo + Eamn, Eoms + E1m2 — L + E31o)-

For Lebesgue measurable E C H \ {0}, set vE = [, de. Show that (i) ||z x y|| = ||z||||ly]| for
all z, y € H (ii) H \ {0} is a group (iii) v is a (two-sided) Haar measure on H \ {0}.

(o) Let »x be an action of a group G on a set X, y a G-invariant measure on X, (2, 1) its
measure algebra and sy the induced action on . Set Z = X¢; define ¢ : X — Z by setting
d(z) = (g~ ez) eq for € X; let v be the image measure pg~!, and (B, 7) its measure algebra.
Set (gez2)(h) = z(g~'h) for g, h € G and z € Z; show that this defines a v-invariant action on
Z, with an induced action ey on B. Show that (2, i, +g) and (B, 7, «p) are isomorphic.

(p) Let X be a topological space, G a topological group and « a continuous action of G on
X. Let M, ;‘R be the set of totally finite quasi-Radon measures on X. As in 4A5B-4A5C, write
asE = {asx:x € E} fora € Gand E C X, and (asf)(z) = f(a~tez) fora € G,z € X and a
real-valued function f defined at a=tez. (i) Show that we have an action « of G on M, ;’R defined
by saying that (asv)(E) = v(a~'+E) whenever a € G, v € M(ﬁqy and £ C X are such that v
measures a~'eE. (ii) Show that this action is continuous if we give M, :R its narrow topology. (iii)
Show that if v € M ;‘R, f € £1(v) is non-negative and fv is the corresponding indefinite-integral
measure, then as(fv) is the indefinite-integral measure (asf)(asv) for every a € G.
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(q) Let X be a set, G a group acting on X and p a totally finite G-invariant measure on
X with domain . Suppose there is a probability measure v on G, with domain T, such that
(a,z) = atex : G x X — X is (T®Y, X)-measurable and v is invariant under the left action of
G on itself. Let u € L°(u) be such that asu = u for every a € G. Show that there is an f € £°(u)
such that f* =wu and aef = f for every a € G.
(r) Let X be a topological space, G a compact Hausdorff group, « a continuous action of G
on X, and p a G-invariant quasi-Radon measure on X. Let u € L°(u) be such that aeu = u for
every a € G. Show that there is an f € £%(u) such that f* = and asf = f for every a € G.
Other exercises have been rearranged: 441Yb-441Ye are now 441Yc-441Yf, 441Yf is now 441Yk, 441Yg-
441Yi are now 441Yh-441Y]j, 441Yj-441Y] are now 441Y1-441Yn, 441Ym is now 441Yb.

p 286 1 7 (442H) The sentence ‘note that if A C X is such that ANK € ¥ for every compact set K C X,
then A € Y; if AC X and ANK € N for every compact K C X, then A € N7 assumes that we have a
locally compact group, and should be deleted.

p 289 1 26 (442Y) Add new exercise:

(d) Let (X,p) be a metric space, and u, v two non-zero quasi-Radon measures on X such
that uB(x,0) = uB(y,d) and vB(z,d) = vB(y,d) for all § > 0 and z, y € X. Show that u is a
multiple of v.

p 289 1 28 (Problem 4427): for ‘autohomeomorphisms of Z’ read ‘autohomeomorphisms of X.

p 294 1 9 T have added another fragment to Theorem 443G, so that part (c¢) is now
(c) We have shift actions of X on L° defined by setting

asif* = (asf)*,  asrf*=(asrf)*, awcf*=(af)*
for a € X and f € £°. If 7 is the reversal operator on L°, we have
asji = (aopu)®,  as i = (ascu)®

for every a € X and u € LO.
(d) If we give L° its topology of convergence in measure these three actions, and also the
reversal operator <, are continuous,

and parts (d)-(e) are now parts (e)-(f).

p 297 1 15 (part (b-i) of the proof of 443J: for ‘(J,,cy (E N Hin \ Upen Fimn)’ read ‘U, ,cn (E N Him \
UnGN Fimn),-

p 297 1 38 (443K, part (b) of the proof): for ‘because X is locally compact’ read ‘because X is locally
compact’.

p 297 1 40 (443K, part (b) of the proof): for ‘G C X’ read ‘G C X'.

p 297 1 46 (443K, part (b) of the proof): for ‘DK =vK =0 read ‘4K =vK =0’

p 298 1 25 (part (a) of the proof of 443L): for ‘vH = pF >’ read ‘vH = uE > 7.

p 298 1 28 (part (a) of the proof of 443L): for ‘E N f~[F] € dom p’ read ‘E N ¢~ L[F] € dom .

p 300 1 26 Add new result:
4430 Proposition Let X be a topological group and u a left Haar measure on X. Then the
following are equiveridical:

(i) p is not purely atomic;
(ii) p is atomless;
(iii) there is a non-negligible nowhere dense subset of X;
(iv) p is inner regular with respect to the nowhere dense sets;
(v) there is a conegligible meager subset of X;
(vi) there is a negligible comeager subset of X.

4430-443T are now 443P-443U.
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p 301 113 (part (a-ii) of the proof of 4430, now 443P): for ‘(T'f)(xo)’ read ‘(T'f)(mwxo)’.
p 301 1 29 (part (a-vi) of the proof of 4430, now 443P): for ‘h/(z2) € Cr(Z)’ read ‘b’ € Cy(Z).

p 304 1 7 A final step in part (c) of the proof of 443P, now 443Q, is missing:
(iv) If 7~1[D] is Haar negligible, then, in (iii) above, we shall have [ v,(GN7~[DNL])\(dz) =
0, so that A(DN L) = 0; as L is arbitrary, AD = 0, by 412Ib or 412Jc.

p 308 1 12 In part (b) of the proof of 443T, now 443U, every ‘¢’ should be ‘', as in the statement of
the result.

p 308 1 26 (part (c) of the proof of 443T, now 443U): for ‘if z € X and H C X/Y, is measured by X’
read ‘if x € X and H C X/Y, is measured by \’’.

p 308 1 35 (part (c) of the proof of 443T, now 443U): for ‘v,y. (G) = v(Y N271G) read ‘v,y. (G) =
v(Y, Nz 1G).

p 309 1 22 The exercises to §443 have been re-arranged; 443Xa is now 443Xb, 443XDb is now 443Xa,
443Xd and 443Xe are now together as 443Xd, 443Xf is now 443Yb, 443Xg-443Xq are now 443X{-443Xp,
443Xr is now 443Yk, 443Xs-443Xu are now 443X q-443Xs, 443Xv-443Xz are now 443Xu-443Xy, 443YDb is now
443Yc, 443Yc is now 443Yh, 443Yd is now 443Yg, 443Ye is now 443Y]1, 443YT is now 443Ym, 443Yg is now
443Y1i, 443Yh is now 443Yj, 443Yi is now 443Yn, 443Y] is now 443Yq, 443Yk is now 443Xt, 443Y1-443Yo
are now 443Yr-443Yu, 443Yp is now 443Yo.

p 309 1 26 Exercise 443Xb (now 443Xa) has been amended, and now reads
(a) Let X be a topological group and p a left Haar measures on X. (i) Show that the quasi-
Radon product measure A\ = g x p on X x X is a left Haar measure for the product group
operation on X x X. (ii) Show that the maps (z,y) — (v, z), (z,y) — (x,2y), (z,y) — (y " z,y)
are automorphisms of the measure space (X x X, ). (iii) Show that the map (z,y) — (271, yz)
is an automorphism of the measure space (X x X, ) (iv) Show that the maps (z,y) — (y~ %, 2y),

(z,y) = (yz,271), (z,9) = (y3z, 27 'y~2) are automorphisms of (X x X, \).

p 310 1 13 Exercise 443Xk (now 443Xj) has been elaborated, and now reads
(j) Let X be a topological group carrying Haar measures. Show that X is totally bounded for
its bilateral uniformity iff X is totally bounded for its right uniformity iff its Haar measures are
totally finite.

p 310 1 27 Exercise 443Xo (now 443Xn) has been elaborated, and now reads
(n) In 443L, show that (i) ¢[A] is Haar negligible in Z whenever A is Haar negligible in X
(il) Ax = Az¢, where Ax, Az are the left modular functions of X, Z respectively (iii) ¢[X] is
dense in Z (iv) Z is unimodular iff X is unimodular.

p 311 1 10 Exercise 443Xu(ii) (now 443Xs(ii)) is wrong, and should read
In 443R, suppose that there is an open set G C X such that GY has finite measure for the
left Haar measures of X. Show that Z has an X-invariant Radon probability measure.

p 311 1 14 (part (i) of Exercise 443Xv, now 443Xu): for ‘X/Y’ read ‘X/Y1’ (twice).

p 311 1 34 (443X) Add new exercises:

(e) Let (2, z) be a measure algebra. Show that it is isomorphic to the measure algebra of a
topological group with a Haar measure iff it is localizable and quasi-homogeneous in the sense of
374G-374H.

(z) Show that 443G is equally valid if we take functions to be complex-valued rather than
real-valued, and work with L rather than LP.

p 31211 (443Y) Add new exercises:
(d) Let X be a compact Hausdorff topological group and 2 its Haar measure algebra. Let ¥
be a subgroup of X; for y € Y, define § € Aut®l by setting §(a) = ye;a for a € 2. Show that
{§:y € Y} is ergodic iff Y is dense in X.
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(e) Let A be a Boolean algebra, G a group, and « an action of G on 2 such that a — gea is a
Boolean automorphism for every g € G. (i) Show that we have a corresponding action of G on
L = L*°(2) defined by saying that, for every g € G, gexa = x(gea) for a € A and u +— geu is
a positive linear operator on L. (ii) Show that if 2 is Dedekind o-complete, this action on L
extends to an action on L° = LO(2) defined by saying that [geu > o] = ge[u > ] for g € G,
we L% and a € R.

(f) Let (A, i) be a measure algebra, G a topological group, and « a continuous action of G on
2 (giving A its measure-algebra topology) such that a — gea is a measure-preserving Boolean
automorphism for every g € G. Show that the corresponding action of G on L%(2l), as defined in
443Ye, is continuous, and induces continuous actions of G on LP(2) for 1 < p < co.

(p) Find a non-discrete locally compact Hausdorff topological group X such that if Y is a
normal subgroup of X which is a zero set in X then Y is open.

p 312 1 38 Exercise 443Yo (now 443Yu) is wrong as written; we need an extra hypothesis ‘{z : o <
A(z) < B} is non-empty’.

p 3121 44 Part (ii) of exercise 443Yp (now 443Yo) is wrong as written; in this part we need to suppose
that X is o-compact. In part (iii) of the same exercise, read ‘AA’ for ‘A + A’.

p 313 1 25 (Notes to §443): for ‘443Yd’ read ‘443Yg’ (now 443Yi).
p 317 1 35 (part (c-iii) of the proof of 444F): for ‘A?"+1" read “QA2n+2.

p 317 1 42 (part (c-iv) of the proof of 444F): for ‘lim,, o (a*E)*’ read ‘lim, o (a*E,)*’.
Similarly on the first line of the next page.

p 318 1 21 (part (d-ii) of the proof of 444F): for *>">° (27" !y  read ‘Y 00 (27" 1xe, .

p 321 1 8 In part (b-ii) of the proof of 444K, I write ‘Similarly, (f * v)(x) is defined in R for every z’;
this need not be so, since the left modular function A may well be unbounded. However, since

[ A=) f ey YxG(@)v(dy)p(de) = (fuxv)(G) < oo
for every open set G of finite u-measure, (f * v)(z) is defined p-a.e., which is good enough.

p 329 1 13 444Sb has been rewritten, and is now

(b) In particular, * : L* x L' — L! is associative; L! is a Banach algebra. It is commutative
if X is abelian.

(c) Let B be the Borel o-algebra of X and M, the Banach algebra of signed r-additive Borel
measures on X, as in 444E. If, for f € L' = £'(u) and E € B, we write (fulB)(E) = [ fdu,
then fulB € M,. We have an operator T : L* — M, defined by setting T(f*) = fu|B for
f € £'. T is a norm-preserving Riesz homomorphism, and is an embedding of L' as a subalgebra
of M.

p 329 1 26 (part (a) of the proof of 444T): for ‘MPnP’ read ‘MPn’; and again in line 3 of the next page.
p 332119 (part (b-ii) of the proof of 444V): for ‘G’ read ‘X’, and again on the next line.

p 333 1 8 The exercises for §444 have been rearranged: 444Xm-444Xu are now 444Xn-444Xv. 444Yf-
444Yi are now 444Yg-444Yj, 444Yj-444Yn are now 444Y1-444Yp, 444Yo is now 444Yk.

p 334 1 39 (444X) Add new exercises:

(w) (i) Let X;, X5 be topological groups with totally finite quasi-Radon measures J\;, v;
on X; for each i. Let A = A\ X Ay, v = v X 5 be the quasi-Radon product measure on the
topological group X = X7 x X5. Show that A x v = (Ay *x 1) x (Ag * v2). (ii) Let (X;)ier be
a family of topological groups, and \;, v; quasi-Radon probability measures on X; for each 1.
Let A = [[;c; Mis ¥ = [l;e; v be the quasi-Radon product measures on the topological group
[I;c; Xi- Show that A xv = [[;c; Ai * v

(x) Show that 444C, 4440, 444P, 444Qb and 444R-444U remain valid if we work with complex-
valued, rather than real-valued, functions, and with £% and L% rather than £ and L?.
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(y) Let X be a topological group with a left Haar measure p and left modular function A.
Write A € L° = L%(p) for the equivalence class of the function A. For u € L° write u* for % x A.
Show that (i) (u*)* = u for every u € L° (i) u +— u* : L® — LY is a Riesz space automorphism
(iii) u* € L! for every uw € L' = L' (i) (iv) u + u* : L' — L' is an L-space automorphism (v)
u* xv* = (vxu)* for all u, v € L.

p 335 1 15 (Exercise 444Ye): for ‘if Y is another Polish group’ read ‘if X and Y are Polish groups’.

p 335 1 26 (Exercise 444Yg, now 444Yh): part (ii) is wrong, and should be replaced by
(ii) Show that ||Tv| < ||v|| for every v € M. (iii) Give an example in which ||Tv| < |v|.

p 336 1 23 (Exercise 444Yo, now 444Yk): part (iv) is wrong, and I have re-written the exercise, as
follows:
(k) Let X be a topological group with a left Haar measure p and left modular function A. (i)
Suppose that f € £%(u). Show that the following are equiveridical: () f(yx) = A(y)f(xy) for
(1 x p)-almost every z, y € X; (8) (as.f)* = A(a™')f* for every a € X. (ii) Show that in this
case f(z) = 0 for almost every z such that A(z) # 1. (iii) Suppose that f € £!(u). Show that
the following are equiveridical: (a) f(yz) = A(y)f(zy) for (u x p)-almost every z, y € X; ()
(f*g)* = (g* f)* for every g € L' (u).

p 336 1 27 (444Y) Add new exercises:

(f) Suppose that the continuum hypothesis is true. Let v be Cantor measure on R (256Hc).
Show that there is a set A C R such that v(z + A) = 0 for every z € R, but A is not Haar
negligible.

(q) Let X be a topological group and MJR the set of totally finite quasi-Radon measures on
X. Forv e M;R, define U € M:R by saying that U(FE) = vE~! whenever E C X and v measures
E~1. (i) Show that if \, v € M;'R then X # ¥ = (v*A)“. (ii) Taking «;, s to be the left and right
actions of X on itself, and defining corresponding actions of X on M ;‘R as in 441Yp, show that
asy(Axv) = (aqA) v and as,.(A*xv) = A x (ae.v) for \, v € M:R and a € X.

p 344 1 8 (part (d) of the proof of 4451): for “fr =y, ‘o1 f" read ‘fi, = yror .
p 344 118 (part (d) of the proof of 4451): for ‘|0(z) — ¢(z)| < € read ‘|0(z) — x(z)| < €.

p 387 145 (445X) Add new exercise:

(q) Let X be a locally compact Hausdorff abelian topological group. Show that if two totally
finite Radon measures on X have the same Fourier-Stieltjes transform, they are equal.

p 358 1 43 (445Y) Add new exercise:
(m) Let 11 be Lebesgue measure on [0, 00[. (i) For f, g € £*(u) define (fxg)(z) = [3 f(y)g(z—
y)u(dy) whenever the integral is defined. Show that f x g € £(p). (ii) Show that we can define
a bilinear operator x on L'(u) by setting f* * g* = (f * g)* for f, g € £L1(u), and that under this
multiplication L!(x) is a Banach algebra. (iii) Show that if ¢ : L!(1) — R is a multiplicative linear
operator then there is some s > 0 such that ¢(f*) = [, f(z)e™*"u(dzx) for every f € L' (u).

p 362 1 18 Paragraphs 446E-446G are now 446G, 446E and 446F.
p 374 1 41 Exercise 446Xa has been dropped. 446Xb-446Xc are now 446Xa-446XDb.

p 37516 (446Y) Add new exercise:

(c) Let s be an infinite cardinal, and (9B, ) the measure algebra of the usual measure on
{0,1}*. Give the group Auty, (B,) of measure-preserving automorphisms of B, its topology of
pointwise convergence. Let X be a compact Hausdorff topological group of weight at most k.
Show that there is a continuous injective homomorphism from X to Autg, (B.).

p 380 1 22 (part (e) of the proof of 447F): add ‘Let X be the invariant Radon measure on X/Y derived
from p and py as in 447Ea.’
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p 382112 (part (i) of the proof of 447F): for ‘uy measures Y Na~1E’ read ‘py measures Y Nz~ (E;\ F2)'.

p 383117 (part (c) of the proof of 447G): for ‘gp, is Ly-measurable ... gpn(2y) = ggn(z) whenever
x € X,y €Y read ‘gry, is Xy, -measurable ... gg,(zy) = gpn(x) whenever z € X, y €Y,

p 383 1 21 (part (c¢) of the proof of 447G): for ‘(grn)neny — g9r’ read “(9En)nen — XE .

p 389 1 8 (part (a) of the proof of 448F): I think we need an argument to show that ¢* belongs to €, e.g.,
If ¢ € G, then

¢pc* =sup{¢pma: 7T € G} C c*
because ¢ is order-continuous and ¢ € G for every m € G. Similarly ¢~1c* C ¢* and ¢* C ¢c*.
Thus ¢c* = ¢*; as ¢ is arbitrary, c¢* € €.
Later (line 12) we should take the infimum in € rather than in 2.

p 390 1 25 (Lemma 448J) To support the proof of 448M, we need the result corresponding to 395Ke, as
follows:
(e) If ¢ € € is such that anc is a relative atom over €, then ¢ C [[b:a] — [b:a] =0].
448Je is now 448Jf.

p 393 1 14 (part (e) of the proof of 4480): for ‘(Tb,)nen’ read (Tnbp)nen’.

p 3931 22 (part (e) of the proof of 4480): the definition of the operator v is defective, because there is
no guarantee that {d*} U {a, \ d* : n € N} has supremum 1. To remedy this, we can amend the definition
of d*, replacing it by

d* =upr(dud, )
where d' =1\ sup,cy an; d' € Z because sup,,cyay = 1 in B.

p 396 1 13 I have added a version of Mackey’s theorem on the realization of group actions, as follows:
448Q Lemma Let (X, X, 1) be a o-finite measure space with countable Maharam type. Write
LO(X) for the set of ¥-measurable functions from X to R. Then there is a function T": LO(u) —
L°(X) such that
(i) u = (Tu)* for every u € L,
(ii) (u,z) — (Tu)(x) : L® x X — [~00, 00] is (BR®Y)-measurable,
where B is the Borel o-algebra of L° with the topology of convergence in measure.

448R Lemma Let (X, X, 1) be a o-finite measure space with countable Maharam type.

(a) L = L9(u), with its topology of convergence in measure, is a Polish space.

(b) Let 2 be the measure algebra of u, and A the set {a : @ € 2, i < oco}. Then the
Borel o-algebra B = B(LP) is the o-algebra of subsets of L° generated by sets of the form
{u:p(an]u € F]) > a}, where a € 2/, F C R is Borel, and « € R.

448S Mackey’s theorem Let G be a locally compact Polish group, (X, ¥) a standard Borel
space and p a o-finite measure with domain . Let (2, i) be the measure algebra of p with its
measure-algebra topology. Let o be a Borel measurable action of G on 2 such that a — gea is
a Boolean automorphism for every g € G. Then we have a (B(G)®X, ¥)-measurable action « of
G on X such that
goE* = (g-E)*
for every g € G and E € ¥, writing goF for {gex : € E} as usual.

448T Corollary Let G be a g-compact locally compact Hausdorff group, X a Polish space,
u a o-finite Borel measure on X, and (2, 1) the measure algebra of u, with its measure-algebra
topology. Let o be a continuous action of G on 2 such that a — goa is a Boolean automorphism
for every g € G. Then we have a Borel measurable action » of G on X such that

geE* = (9-E)*
for every g € G and E € B(X), writing g+F for {gez : © € E} as usual.
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p 396 1 18 (Exercise 448Xc): for ‘¥ = @ read ‘Y = B’.

p 396 1 22 (448X) The former exercise 448Xe has been corrected and strengthened and moved to 448Y;
it now reads
(c) Let (X,X) be a standard Borel space, Y any set, T a o-algebra of subsets of Y and J a
o-ideal of subsets of T. Let 6 : ¥ — L*°(T/J) be a non-negative, sequentially order-continuous
additive function. Show that there is a non-negative, sequentially order-continuous additive
function ¢ : ¥ — L*°(T) such that 0F = (¢E)* for every E € X.
Other exercises have been renamed: 448Xf-448Xk are now 448Xe-448Xj.

p 398 1 7 (part (a-ii) of the proof of 449B) At several points in this section, « and «; have got confused.
Here, ‘|| f — a 1o, f||oo’ should be ‘| f — a™ Lo f]|o0’-

p 398 1 41 (part (b-ii) of the proof of 449B): for ‘||a=tef —a~tef||’ read ‘|ja=tef — b~ Lo f].
p 401 1 5 (part (c) of the statement of 449D): for ‘as;b = ab’ read ‘ash = ab’.
p 401 1 41 (part (c) of the proof of 449D): for ‘(as;b)(f)’ read ‘(asb)(f)’. Similarly, in the next line,

‘@b = ab’ should be ‘asb = ab’, as in the statement of the result.
p 402 1 4 (part (d) of the proof of 449D): for ‘¢(ae;b)’ read ‘¢(ash)’.
p 402 1 25 (part (ii)=>(i) of the proof of 449E): for ‘u(as;¢~1[F])’ read ‘u(as¢=1[F]).

p 402 1 37 (Corollary 449F) Add new parts:
(a)(ii) A dense subgroup of an amenable topological group is amenable.
(b) Let G be a topological group. Suppose that for every sequence (V,,),en of neighbourhoods
of the identity e of G there is a normal subgroup H of G such that H C [, .V, and G/H is
amenable. Then G is amenable.

p 404 1 20 Add a note:

4491 Notation If G is any locally compact Hausdorff group, ¥ will be the algebra of Haar
measurable subsets of G and Ng the ideal of Haar negligible subsets of G, and Bg the Borel
o-algebra of G.

Theorem 4491 has become 449J. Condition (vi) from the list has been dropped, and is now Exercise 449Xk.
In their place, four other equiveridical conditions have been added:

(iii) there is an additive functional ¢ : ¥ — [0,1] such that ¢G = 1, ¢(aFE) = ¢FE for every
EcYandac G, and ¢F = 0 for every E € Ng;

(iv) there is a finitely additive functional ¢ : Bg — [0, 1] such that ¢G = 1, ¢(aFE) = ¢F for
every ¥ € B and a € G, and ¢F = 0 for every Haar negligible F € Bg;

(ix) for any finite set K C G and € > 0, there is a compact set L C G with non-zero measure
such that u(LAaL) < euL for every a € K;

(xii) there is a ¢ € [0, 00[ such that for any finite set I C G € > 0, there is a u € L(y) such
that ||ull, =1 and ||u — a+yul|y < € for every a € I.

The former (ix) has been sharpened to

(x) for every compact set K C G and e > 0, there is a symmetric compact neighbourhood L

of the identity e in G such that u(LAaL) < eulL for every a € K.
The former conditions (iv) and (x) are now (vi) and (xi).

p 404 1 25 (part (ii) of the statement of 4491, now 449J): for ‘every u € Cp(X)’ read ‘every f € Cp(X) .

p 410 1 24 Add new result:
449K Proposition Let G be an amenable locally compact Hausdorff group, and H a subgroup
of G. Then H is amenable.
449J-449M are now 4491.-4490.

p 413 1 8 The exercises to §449 have been greatly changed. 449Xg is now 449F (a-ii); 449X1 and 449Xo
have been dropped; 449Xm, 449Xn and 449Xq have been absorbed into the new conditions (x), (xii) and
(iv) of 449J (formerly 449I).
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p 413113 (Exercise 449Xi, now 449Xg): for ‘sup,cx > i f(@i)—f(aiox;) > 0 read ‘sup,e x v fi(z)—
fi(ai-a:) 2 0.

p 414 1 13 (449X) Add new exercises:

(e) Prove 449Cg directly from 441C, without mentioning Haar measure.

(k) Let G be a locally compact Hausdorff group, and u a left Haar measure on G. Show
that G is amenable iff for every finite set I C @G, finite set J C £°°(u) and € > 0, there is an
h € Cx(G)™ such that [hdu =1 and such that | [ f(az)h(zx)pu(dz) — [ f(z)h(x)p(dz)| < e for
every a € I and f € J.

(m) Let G be a locally compact Hausdorff group and Bag its Baire o-algebra. Show that G
is amenable iff there is a non-zero finitely additive ¢ : Bag — [0,1] such that ¢(aF) = vE for
every a € G and F € Bag.

(n) A symmetric Fglner sequence in a group G is a sequence (L, ),en of non-empty finite

symmetric subsets of G such that lim, . % = 0 for every a € G. Show that a group
G has a symmetric Fglner sequence iff it is countable and amenable when given its discrete

topology.
p 414 1 26 Exercise 449Yb has been incorporated into the new 449Xj.

p 415 1 7 Parts (i) and (ii) of Exercise 449Yg (now 449Yj) are wrong, and should read

(j)(i) Show that there is a partition (A, B,C,D) of Fy such that aA = AU B U C and
bB = AUBUD. (ii) Let Sz be the unit sphere in R®. Show that if S, T are the matrices of
449Yi, there is a partition (A, B,C, D, E) of S? such that E is countable, S[A] = AU BUC and
T[B] = AUBU D.

p 415 1 14 (449Y) Add new exercises:

(e) Let G be a group with a symmetric Fglner sequence (L, ),en, and « an action of G on

a reflexive Banach space U such that u — asu is a linear operator of norm at most 1 for every

a € G. Forn € Nset T,u = ﬁzaem a~teu for u € U. Show that for every u € U the

sequence (T, u)nen is norm-convergent to a v € U such that aev = v for every a € G.
(g) Let G be a group and « an action of G on a set X. Let ¥ be an algebra of subsets of X

such that geE € ¥ for every F € ¥ and g € G, and H a member of ¥; write Xy for {E: F € X,

E C H}. Let v: Xy — [0,00] be a functional which is additive in the sense that v0) = 0 and

V(EUF) = vE + vF whenever E, ' € ¥ are disjoint, and locally G-invariant in the sense

that geF € ¥ and v(g*F) = vE whenever E € X, g € G and g«FE C H. Show that there is an

extension of v to a G-invariant additive functional 7 : ¥ — [0, o0].
Other exercises have been rearranged: 449Xc is now 449Xh, 449Xd-449Xe are now 449Xc-449Xd, 449Xh is
now 449Xi 449Xi is now 449Xg, 449Xk is now 449X, 449Xp is now 449Yf, 449Xr is now 449Xp, 449Xs is
now 449Xo, 449Xt-449Xu are now 449X q-449Xr, 449Xv is now 449Xn, 449Ye-449Yg are now 449Yh-449Y]j,
449Yh is now 449Yb.

p 422 1 35 Proposition 451K has been elaborated, as follows.

Proposition Let (X;);c; be a family of sets with product X, and X; a o-algebra of subsets
of X; for each i. Let A be a perfect totally finite measure with domain ¥ = @ieIEi. Set
wy(x) =x[J for v € X and J C I.

(a) Let K be the set {V : V C X, n;[V] € @ie]Ei for every J C I'}. Then A is inner regular
with respect to K.

(b) Let A be the completion of A.

(i) For any J C I, the completion of the image measure )m}l on [[;c; X; is the image
measure ;\ﬂjl.

(i) If W is measured by A and W is determined by coordinates in .JJ C I, then there is a

V € ¥ such that V C W, V is determined by coordinates in J and W \ V' is A-negligible.
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p 424 1 18 (part (b) of the statement of 4510, now 451P): for ‘v = u¢~" read ‘v = puf~1.

p 424 1 41 (part (a) of the proof of 451P, now 451Q): for ‘assume that p is totally finite’ read ‘assume
that p is complete and totally finite’.

In part (e) of the proof, take fi¢ to be the completion of g, so that fig is complete, totally finite and
compact, and apply (a)-(d) to fig rather than pug.

p 425 1 22 (part (c) of the proof of 451P, now 451Q): for ‘K¢ € K¢’ read ‘K¢ € K. (R.M.Solovay.)

p 427 1 25 (part (d) of the proof of 451T, now 451U): for ‘{z: z € W’ hi(z) < 1} read {z: 2z € W/,
h(z) <1}

p 427 1 28 (part (d) of the proof of 451T, now 451U): for ‘hm;[X N7, [W]]’ read ‘hms[X N7 [W”]).
p 429 1 18 Proposition 451V has been moved to 451L; consequently 4511.-451U are now 451M-451V.

p 4301 32 (451X) Add new exercises:

(f) Let (X,%, 1) be a semi-finite measure space and K a family of subsets of X such that
whenever E € ¥ and pF > «y there is a K € K such that K C F and u.K > 7. (i) Show that if
K is a compact class then p is a compact measure. (ii) Show that if K is a countably compact
class then pu is a countably compact measure.

(§) Let A C [0,1] be a set with outer Lebesgue measure 1 and inner measure 0. Show that
there is a Borel measure A on A x [0, 1] such that X is not inner regular with respect to sets which
have Borel measurable projections on the factor spaces.

(s) In the ‘third construction’ of 439A, show that v is countably compact.

p 430 1 16 (451X) There is an error in Exercise 451Xi; part (iv) should be deleted. R.O.Cavalcante
Other exercises have been renamed: 451Xf-451Xh are now 451Xg-451Xi, 451Xi-451Xp are now 451Xk-451Xr.

p 431 1 7 (Exercise 451Ye): for ‘metacompact’ read ‘hereditarily metacompact’.

p 431129 (451Y) Add new exercises:

(g) Let (X,%,X%,u) be a Radon measure space. Suppose that Y is a separable metrizable
space and Z is a metrizable space, and that f: X x Y — Z is a function such that z — f(z,y)
is measurable for every y € Y, and y — f(z,y) is continuous for every € X. Show that y is
inner regular with respect to {F : F C X, f[F x Y is continuous}.

(s) Let X be a set, and (u;);es a family of weakly a-favourable measures on X with sum u.
Show that if p is semi-finite, it is weakly a-favourable.

(t) Let X and Y be locally compact Hausdorff groups and ¢ : X — Y a group homomorphism
which is Haar measurable in the sense of 411L, that is, ¢~ ![H| is Haar measurable for every open
H CY. Show that ¢ is continuous.

(u) Let u be a measure on R which is quasi-Radon for the right-facing Sorgenfrey topology.
Show that p is weakly a-favourable.

Other exercises have been renamed: 451Yg-451Yq are now 451Yh-451Yr.

p 432 1 34 452A-452D have been rephrased in slightly more general forms, as follows:

452A Lemma Let (Y, T, v) be a measure space, X a set, and (1,)ycy a family of measures on
X. Let A be the family of subsets A of X such that 0F = [ u, Ev(dy) is defined in R. Suppose
that X € A.

(a) A is a Dynkin class.

(b) If ¥ is any o-subalgebra of A then p = 0]X is a measure on X.

(c) Suppose now that every p, is complete. If, in (b), & is the completion of y and Y its
domain, then 3 C A and o= 9[2.

452B Theorem (a) Let X be a set, (Y,T,v) a measure space, and (uy)ycy a family of
measures on X. Let £ be a family of subsets of X, closed under finite intersections, containing
X, such that [y, Ev(dy) is defined in R for every E € £.
(i) If X is the o-algebra of subsets of X generated by £, we have a totally finite measure
on X, with domain ¥, given by the formula pE = [y, Ev(dy) for every E € X.
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(i) If fu is the completion of y and ¥ its domain, then [ i, E v(dy) is defined and equal to
oE for every E € 33, where fly is the completion of u, for each y € Y.

(b) Let Z be a set, (Y, T,v) a measure space, and (iy)ycy a family of measures on Z. Let H
be a family of subsets of Z, closed under finite intersections, containing Z, such that [y, H v(dy)
is defined in R for every H € H.

(i) If T is the o- algebra of subsets of Z generated by H, we have a totally finite measure p
on'Y x Z, with domain T®Y, defined by setting pF = [ 1y E[{y}]v(dy) for every E € T&Y.

(ii) If /1 is the completion of y and 3 its domain, then [ fi, E[{y}]v(dy) is defined and equal
to AE for every E € 3, where fty is the completion of u, for each y € Y.

452C Theorem (a) Let Y be a topological space, v a T-additive topological measure on Y,
(X, %) a topological space, and (u,),cy a family of T-additive topological measures on X such
that f 1y Xv(dy) is defined and finite. Suppose that there is a base U/ for ¥, closed under finite
unions, such that y — p, U is lower semi-continuous for every U € U.

(i) We can define a 7-additive Borel measure p on X by writing uE = [ u, E v(dy) for every
Borel set £ C X.

(ii) If & is the completion of p and 3 its domain, then [ fiyEv(dy) is defined and equal to
aFE for every E € 33, where fty is the completion of u, for each y € Y.

(b) Let Y be a topological space, v a T-additive topological measure on Y, (Z, {1) a topological
space, and (py)ycy a family of 7-additive topological measures on Z such that [ p,Zv(dy) is
defined and finite. Suppose that there is a base V for 4, closed under finite unions, such that
y — pyV is lower semi-continuous for every V' € V.

(i) We can define a 7-additive Borel measure p on Y x Z by writing pE = [ p, E[{y}v(dy)
for every Borel set E CY x Z.

(ii) If & is the completlon of o and 3 its domain, then [ iy E[{y}|v(dy) is defined and equal
to pE for every F € 33, where fly is the completion of u, for each y € Y.

452D Theorem (a) Let (Y, S, T, v) be a Radon measure space, (X,T) a topological space,
and (i, )yey a uniformly tight family of Radon measures on X such that [, X v(dy) is defined
and finite. Suppose that there is a base U for T, closed under finite unions, such that y — u,U
is lower semi-continuous for every U € U. Then we have a totally finite Radon measure i on X
such that oF = [ p,Ev(dy) whenever fi measures E.

(b) Let (Y,6,T,v) be a Radon measure space, (Z,41) a topological space, and (iy)ycy 2
uniformly tight family of Radon measures on Z such that [ 1,2 v(dy) is defined and finite.
Suppose that there is a base V for U, closed under finite unions, such that y — pu,V is lower
semi-continuous for every V' € V. Then we have a totally finite Radon measure fon X =Y x Z
such that oF = [ pyE[{y}]v(dy) whenever fi measures E.

p 433 1 10 (part (a) of the proof of 452B): for ‘A C P(Y x Z) read ‘A C PX’.
p 434 17 (part (b) of the proof of 452C): for ‘u;, G[{y'}] > 7" read ‘u,, U > 7.

p 434 1 31 (452E, definition of ‘consistent disintegration’: for ‘u, f~! [F] = 1 for v-almost every y € Y’
read ‘u, f71[F] = 1 for v-almost every y € F".

p 434 1 40 (452E): delete the clause ‘Clearly this disintegration is consistent with the function (y, z) —
y: X =Y.

p 4351 6 (part (a) of the proof of 452F): for ‘lim,, e 27" Y 7o | pEp’ read ‘lim, o 27" Ziil wEnr’.

p 437 1 6 (part (e) of the proof of 452H): for ‘u, for y € Y\ Iy’ read ‘u;, for y € Y\ Fy'.

p 440 1 15 (part (b) of the proof of 452M): the prescription ‘just apply the argument of (a) to the

completion of 1’ calls for a bit of explanation, since y is declared to have domain T®?Y, and the domain of
its completion will not be of this form. The following is a possible patch:

If the original measure v is not complete, let 4 and © be the completions of u and v, and T
the domain of ©. The projection onto Y is inverse-measure-preserving for 4 and v, so is inverse-
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p 443 1 42 (Exercise 452Xd): for ‘Y x Z” and ‘iE = [ p,E
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measure-preserving for i and ¥ (234Ba), and [i measures every member of T@T; set ' = [i [T QT.
Next, the marginal measure of u’ on Z is still A (since both must have domain T). So we can
apply (a) to p’ to get the result.

443 1 26 Add new result:

452T Theorem Let X be a locally compact Hausdorff space, G a compact Hausdorff topo-
logical group and s a continuous action of G on X. Suppose that p is a G-invariant Radon
probability measure on X. For x € X, write f(z) for the corresponding orbit {aex : a € G} of
the action. Let Y = f[X] be the set of orbits, with the topology {W : W C Y, f~1[W] is open
in X}. Write v for the image measure uf~! on Y.

(a) Y is locally compact and Hausdorff, and v is a Radon probability measure.

(b) For each y € Y, there is a unique G-invariant Radon probability p, on X such that

ty(y) = 1.
(c) (1y)yey is a disintegration of p over v, strongly consistent with f.

p 444 1 34 (Exercise 452Xp): for ‘4E = [ p, B~ [{y}v(dy) read ‘GE = [ p, E[{y}v(dy)".
p 444 1 44 (452X) Add new exercises:

(s) Let (Xo, X0, po) and (X1,%4, 1) be o-finite measure spaces. For each i, 1et (Yi, T;,v;) be
a measure space and <u.7(f)>yeyi a disintegration of u; over v;. Show that (ué?,) X uyl >(y0)y1)ey0><y1
is a disintegration of ug X @y over vy X v1, where each product here is a c.l.d. product measure.

(t) In 452M, suppose that Z is a metrizable space and K is the family of compact subsets of
Z, and let (Y, T,?) be the completion of (Y, T, ). Show that y Hy 1S a T-measurable function
from Y to the set of Radon probability measures on Z with its narrow topology.

(u) SU(r), for r > 2, is the set of r X r matrices T with complex coefficients such that det T =1
and TT* = I, where T* is the complex conjugate of the transpose of T'. (i) Show that under
the natural action (T,u) — Tu : SU(r) x C" — C” the orbits are the spheres {u : u.@ = ~},
for v > 0, together with {0}. (ii) Show that if a Borel set C' C C" is such that vyC C C for
every v > 0, and ug, p1 are two SU(r)-invariant Radon probability measures on C” such that
10{0} = p1{0}, than poC = p1 C.

(v) Let (X;);er be a family of compact Hausdorff spaces with product X, and u a completion
regular topological measure on X. Show that all the marginal measures of p are completion
regular.

p 44515 (Exercise 452Ya): for ‘wE = sup{3_;_, [ w(E[{y}|NH;)v(dy) read ‘nE = sup{3>7_ [5 ty(
Hi)v(dy)'.

p

445 1 20 (452Y) Add new exercises:

(g) Let X be a set, and (u;);cr a family of countably compact measures on X with sum p.
Show that if u is semi-finite, it is countably compact.

(h) Let X be a locally compact Hausdorff space, G a compact Hausdorff group, and « a
continuous action of G on X. Let H be another group and o a continuous action of H on X
which commutes with « in the sense that ge(hox) = ho(gex) for all g € G, h € H and z € X. (i)
Show that ((g,h),z) — ge(hox) : (G x H) x X — X is a continuous action of the product group
G x Hon X. (ii) Suppose that the action in (i) is transitive. Show that if u, p’ are G-invariant
Radon probability measures on X and F C X is a Borel set such that hoE' = E for every h € H,
then pF = u'E.

29

{y}v(dy) read ‘X’ and ‘iE = [ p,Ev(dy)’.

E[{y}N

p 447 1 3 (part (a) of the proof of 453C): for ‘T'(xG.) = aT(x(6Ga)) > aT(xGy)’ read ‘T(xGo) =
ax(6Ga) > axGy’

p

450 1 23 (part (b-ii) of the proof of 4531): for ‘¢, : ¥ — {0,1} read ‘@b, : A — {0,1}".

p 451 1 30 Part (a) of the proof of 453K refers to an extinct version of §452, and should be rewritten:

(i) Suppose first that X is compact, p is a probability measure and that f is continuous.
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Turn back to the proofs of 452H-4521. In part (a) of the proof of 452H, suppose that the lifting
6 : B — T corresponds to an almost strong lifting ¢ : T — T (see 341Ba). Set B = |J . H\¢H,
so that B is negligible. Take K to be the family of compact subsets of X. Then all the pu,, as
constructed in 452H, will be Radon probability measures. For every y, f~[{y}] is a closed set,
so is necessarily measured by p,. But also it is p,-conegligible for every y € Y \ B. P Let
K C X\ f~'[{y}] be a compact set. Then f[K] is a compact set not containing y. Because Y is
HausdorfF, there is an open set H containing y such that H N f[K] = () (4A2F(h-i)). Now

y€ H\BC ¢H C ¢H.
Let E be the compact set f~'[H|. Taking T : L*(u) — L*(v) as in part (a) of the proof of
4521, T(xE*) = xH ', so
Uy E = (ST(XE*)(y) = (SXH))(y) = (x(¢H))(y) = L.
Because E € K, u,E > 1, E; since we always have u, X = 1, E'is p,-conegligible. But KNE = (),

so uy K = 0. As K is arbitrary, p, (X \ f7'[{y}]) =0. Q
Thus py f 7 [{y}] = py X = 1 whenever y € Y \ B, which is almost always.

(ii) The result for totally finite u and v and continuous f follows at once.

(J.Miller.)
p 1 (proof of 453Ma): for
C = FC g(;l[F*] for every closed set F' C X
<= F C ¢F for every closed set F C X’
read
= gqjl[F*] C F for every closed set FF C X
<= ¢F C F for every closed set F' C X
(M.R.Burke.)

p 458 1 4 Exercise 453Xe ought to read

(e) Let (X,%,%, u) be a topological measure space which has an almost strong lifting. Show
that any non-zero indefinite-integral measure over p has an almost strong lifting.

p 462122 (part (b) of the proof of 454H): for * [, [ f(2,&n+1)vs(dénv1)fin(d2) vread “ [, [ f(2, &)V (dén)fin(dz)"

p 463 1 24 (part (b) of the proof of 454J): for ‘v{z : ¢(x)(i,) < a, for r < n}’ read ‘p{w : ¢p(w)(iy) <
a, for r <n}.

p 463 1 38 4541-454P are now 4540-454S, and 454Q), in a different form, is now 434U. Add new results:
454L Theorem Let (2,%, 1) be a probability space and (X;);c; a family of real-valued
random variables on Q, with distribution v on RY. Then (Xi)ier is independent iff v is the c.l.d.
product of the marginal measures on R.

454M Proposition Let I be a set, and suppose that for each finite J C I we are given a
Radon probability measure v; on R” such that whenever K is a finite subset of I and J C K,
then the canonical projection from R¥ to RY is inverse-measure-preserving. Then there is a
unique complete probability measure v on R, measuring every Baire set and inner regular with
respect to the zero sets, such that the canonical projection from R’ to R” is inverse-measure-
preserving for every finite J C I.

454N Proposition Let 2 be a Hausdorff space, u and v two Radon probability measures
on , and (X;);cs a family of continuous functions separating the points of . If u and v give
(X;)ier the same distribution, they are equal.

p 1 Add new results:
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454T Convergence of distributions (a) Let I be a set. Write M for the set of distributions
on R!. I will say that the vague topology on M is the topology generated by the functionals
v~ [ fdv as f runs over the space Cy(RY) of bounded continuous real-valued functions on RZ.
(b) The vague topology on M is Hausdorff.

454U Theorem Let (Q, X, u) be a probability space, and I a set. Let M be the set of
distributions on RY; for a family X = (X;);es of real-valued random variables on €2, let vx be its
distribution. Then the function X + vx : £L%(u)! — M is continuous for the product topology
on L%(u)! corresponding to the topology of convergence in measure on £°(u) and the vague
topology on M.

454V Distributions of processes in L°()! (a)(i) If 2 is a Dedekind o-complete Boolean
algebra, I is a set, and u € L%(2)!, we have a sequentially order-continuous Boolean homomor-
phism E ~ [u € E] : Ba(R!) — 2 defined by saying that

[ue{r:xeRl 2(i) <a}] = [u(i) < a]

whenever ¢ € I and o € R.
(ii) If h : RT — R is a Baire measurable function, there is a function h : LO(A)7 — LO(2A)
defined by saying that [h(u) € E] = [u € h~}[E]] for every Borel set E C R.

(b) Suppose that (2, 1) is a probability algebra, I is a set and u € L°(2()!. Then there is a
unique complete probability measure v on R’, measuring every Baire set and inner regular with
respect to the zero sets, such that

v{z:z € R, 2(i) € E; for every i € J} = fi(inf;c s [u(i) € E;])
whenever J C [ is finite and F; C R is a Borel set for every i € J.

(c) I call v the (joint) distribution of u.

(d) Let (A, i) and (', ') be probability algebras, and u € LO(20)!, u' € L°(2")! families with
the same distribution. Suppose that (h;);cs is a family of Baire measurable functions from RY
to R. Then (h;(u))jes and (h;(u'));c; have the same distribution.

(e) If (A, z) is a probability algebra, I a set, and we write v, for the distribution of u € L°()7,
u — v, is continuous for the product topology on L°(2)! corresponding to the topology of
convergence in measure on LY(2) and the vague topology on the space of distributions on R’.

p 467 1 23 Exercise 454Xj is wrong as written, and has been replaced by
(j) Let (X;);cs be an independent family of normal random variables. Show that its distribu-
tion is a quasi-Radon measure on RY.

p 467 1 34 (454X) Add new exercise:
(k) Give an example of a metrizable space Q with a continuous injective function X : Q — [0, 1]
and two different quasi-Radon probability measures p, v on Q giving the same distribution to
the random variable X.

454Xk-454Xm are now 454X1-454Xn.

p 468 1 42 Section 455 (Markov processes and Brownian motion) has been very substantially expanded,
with some material moved to the new §477, and the notes here include only corrections of errors; for the
new version see http://wwwl.essex.ac.uk/maths/people/fremlin/cont45.htm.

p 469 1 4 In the statement of Theorem 455A the word ‘unique’ is put in the wrong sentence. The measure

p is not uniquely defined by the formula ‘u; = [ uﬁf*” ws(dx) when s < t’; we need to specify the formulae
for [ fdjiy, as given afterwards, to fix the joint distributions.

p 473 15 (Theorem 455D, now 477B) I have decided that it is more convenient to regard Wiener measure
as a Radon probability measure defined on C([0, 0o[)g = {w : w € C(]0, o0]), w(0) = 0}.

p 473 1 27 (part (c) of the proof of 455D, now 477B): The step ‘Pr(sup,cpniq,q) | Xt — Xo| = €) =
limy, 0 Pr(supsey, |Xe—Xg| > € isillegitimate; it should be ‘Pr(supe pryg,q1 [Xe—Xq| > €) = limp, 00 Pr(sup,eg, | Xi—
X,| > €. The simplest fix is to change all the > ¢’ and ‘> 3¢’, from the beginning of (c¢) to the end of (e),
into > € and ‘> 3¢’
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p 474 1 26 (part (f) of the proof of 455D, now 477B): for ‘C(]0, 1])’ read 'C([0, c0[)’. (J.G.)
p 475 1 15 (Exercise 455Xe, now 455Xj): for ‘% lim+ o Ay [1, co[’ read ‘lim., o %)\,y [1,00[.

p 475 1 30 (Exercise 455Ya): for ‘g(t) + f(s —t) if s > ¢’ read ‘g(t) + f(s —t) if s > t'.

p 480 1 1 In Section 456 some new results (456C, 456E) have been added, and other material has been
re-arranged, so that 456C-456L are now 456G-456P, 456M is now 456F and 456N is now 456D.

p 480 1 1 Exercise 456Xa has been moved into the main argument, as follows.

456C Theorem Let I be a set and (0y;); je; a family of real numbers. Then the following
are equiveridical:

(i) (0i;)ijer is the covariance matrix of a centered Gaussian distribution on RZ.

(ii) There are a (real) Hilbert space U and a family (u;);e; in U such that (u;|u;) = oy; for
alli, j e 1.

(iii) For every finite J C I, (04j)i jes is the covariance matrix of a centered Gaussian distri-
bution on R”.

(iv) 05 = 0j; for all ¢, j € T and >
R7.

ijes @iajoi; > 0 whenever J C [ is finite and (ai)ics €

p 480 1 1 Add new result:
456E Proposition (a) Let (X;);cs be a centered Gaussian process. Then (X;);cs is indepen-
dent iff E(X; x X;) = 0 for all distinct ¢, j € I.
(b) Let (X;)icr be a centered Gaussian process on a complete probability space (2, %, 1), and
J a disjoint family of subsets of I; for J € J let X; be the o-algebra of subsets of €2 generated
by {X;'[F]:i € J, F CRis Borel}. Suppose that E(X; x X;) = 0 whenever J, J are distinct
members of 7, ¢ € J and j € J'. Then (X ;) c7 is independent.

p 481 1 19 (part (b) of the proof of 456D, now 456H): for ‘z € X’ read ‘z € RT".
p 483 1 30 (statement of 456H, now 456L): for ‘F C RY’ read ‘F € dom y'.

p 484 1 24 (part (c) of the proof of 456H, now 456L): for ‘y € V whenever x € R! and ...  read ‘@ € V
whenever x € RY and ... .

p 486 1 19 (part (a-v) of the proof of 4561, now 456M): for ‘B(z,2d)’ read ‘B(z,2d)’ (twice).

p 487 1 20 (part (c-i) of the proof of 4561, now 456M): for ‘z + 2L : R — R’ read ‘z ++ 2[L x n :
Rlxn N RLXT“.

p 490 1 2 (part (f) of the proof of 456J, now 456N): for ‘¢, (i) € KNy [Invi]} read ‘¢n(i) € dn[Invi]} -

p 491 1 34 Add new result:

456Q Proposition Let I be a set and R the set of functions ¢ : I x I — R which are
symmetric and positive semi-definite in the sense of 456C; give R the subspace topology induced
by the usual topology of R’*!. Let PqR(RI ) be the space of quasi-Radon probability measures
on R! with its narrow topology. For ¢ € R, let ui, be the centered Gaussian distribution on R’
with covariance matrix o, and [i, the quasi-Radon measure extending p,. Then the function
o jip : R — Pyr(RT) is continuous.

p 491 1 35 Exercise 456Xa has been moved to 456C.

p 492 1 3 (Exercise 456Xd, now 456Xe): part (i) is wrong, and should be deleted.
p 492 1 22 Exercise 456Xg has been deleted.

p 492 1 24 Exercise 456Xh is now 456Ea.

p 4921 25 (456X) Add new exercises:
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(a) Let I be a set, and u(GI) the standard centered Gaussian distribution on RY. (i) Show
. . . I 2 . .
that if y € £1(I) then [ 3, ly(i)z()|uld (de) = Z=llylh- (i) Show that if y € ¢2(I) then

J St ly@e)Pug (dx) = 1yl

(c) Let G be a group, and h : G — R a real positive definite function. (i) Show that we have
a centered Gaussian distribution p on R¢ with covariance matrix (h(a='0))s pec. (ii) Show that
 is invariant under the left shift action ¢ of G on RC.

(h) Let I be a set, and let H be a Hilbert space with orthonormal basis (e;);c;. For i € I,

x € R set fi(x) = z(i). Show that there is a bounded linear operator T : H — Ll(,ug)) such

that Te; = f¢ for every i € I, and that ||Tul|; = |u||2 for every u € H.

L|
V2r
Other exercises have been re-named: 456Xc is now 456Xd, 456Xe-456Xf are now 456X{-456Xg.

p 492 1 41 Exercise 456Ye has been moved to the new 477Yb.
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p 488 1 38 In parts (iv) and (v) of the statement of 457A, replace ‘whenever i, ... ,i, € I’ by ‘whenever

igs ... ,in € I are distinct’. In part (v), for 32" read >0 .
p 494 1 28 (part (b-iii) of the statement of 457C): for ‘vE; < vEy’ read ‘v1 E1 < 15FEy’.
p 498 1 28 (proof of 457G): for ‘E,, C |J;c; X" read ‘B, € [J;c; i
p 499 1 22 (part (b) of the proof of 4571): for ‘vr; '[E] = uE’ read ‘vr; '[E] = upE.

p 500 1 17 Add new results:

457K Definition Let (X, p) be a metric space. For quasi-Radon probability measures u, v
on X, set

prr (i, V) = sup{|f udp — fudv| :u: X — R is bounded and 1-Lipschitz}.

457L Theorem Let (X, p) be a metric space and Pyr the set of quasi-Radon probability
measures on X; define pgr as in 457K.
(a) For all p, v and X in Pyg,

PrR(1 V) = prr(V, 1), prR(1, A) < prR(1, V) + prR(V, A),

prr(p,v) =0iff p=v.

(b) If p, v € Pyr, then pxr(p,v) = infrcq(u, | p(2, y)A(d(z,y)), where Q(u,v) is the set of
quasi-Radon probability measures on X x X with marginal measures p and v.

(¢) In (b), if 4 and v are Radon measures, Q(u,v) is included in Pr(X x X), the space of
Radon probability measures on X x X, and is compact for the narrow topology on Pg(X x X);
and there is a A € Q(u, v) such that pkr(p, v) = [ p(z, y)N\(d(z,y)).

(d) If p is bounded, then pkr is a metric on P,g inducing the narrow topology.

457M Theorem Let X be a Hausdorff space and (v;);cr a non-empty finite family of locally
finite measures on X all inner regular with respect to the closed sets.
(a) For A C X x [0, 0], set

c(A) = inf{z / hidv; : h; : X — [0,00] is dom v;-measurable for each i € I,
icl
a< th(x) whenever (z,a) € A}.
icl
(i) ¢ is a Choquet capacity.
(ii) For every A C X x [0, 00[, the infimum in the definition of ¢(A) is attained.

(b) Let f: X — [0,00[ be a function such that {z : f(x) > «a} is K-analytic for every a > 0.
Then
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inf{z / hidv; : h; : X — [0,00] is dom v;-measurable for each ¢ € I, f < Z h;}
iel iel

= sup{/ fdp: pis a Radon measure on X and p < v; for every i € I}.

p 500 1 29 (Exercise 457Xd): for ‘{0, {i}, X \ {i}, X} read ‘{0, {:}, X \ {i}, X} .

p 500 1 43 The exercises 457X have been rearranged: 457Xg-457Xk are now 457Xj-457Xn, 457X1-457Xn
are now 457Xg-457Xi.

p 501 1 11 (Exercise 457X1, now 457Xg): part (i) is quite wrong, and should be deleted. Parts (ii) and
(iii) are wrong as written; they need v to be non-negative.

p 501 1 23 (457X) Add new exercises:

(o) Let X be a topological space and Pyr the set of quasi-Radon probability measures on X.
For p, v € Py, write Q(p,v) for the set of quasi-Radon probability measures on X x X which
have marginal measures p on the first copy of X, v on the second. (i) For a bounded continuous
pseudometric p on X, set pkr(p,v) = inf{ [ p(z,y)u(d(z,y)) : p € Q(u,v)}. Show that pkr is
a pseudometric on Pyr. (i) Show that if X is completely regular and P is a family of bounded
pseudometrics defining the topology of X, then {pkr : p € P} defines the narrow topology of
Pyr.

(p) Suppose that X, (v;);er and ¢ : P(X x [0,00[) — [0, 00] are as in 457M. (i) Show that ¢
is a submeasure. (ii) Show that if every v; is outer regular with respect to the open sets, then ¢
is an outer regular Choquet capacity.

(q) Show that if the metric p is bounded, then 457Lc can be deduced from 457Mb and part
(b-i) of the proof of 457L.

(r) Let (X, %, X, 14i))i<n be a finite family of Radon probability spaces, X =[]
f X — R a bounded Baire measurable function. Show that

iel Xi, and

inf{ / fdu : pis a Radon measure on X with marginal measure p; on each X}

= sup{z / hidp; = hy € £2°(X;) is X;-measurable for each i,
i=0

n

Zhi(&) < f(z) whenever z = (&, ... ,&,) € X}.

=0

p 501 1 34 (457Y) Add new exercise:
(e) Give an example of a compact Hausdorfl space X, a sequence (v,)nen of probability
measures on X all inner regular with respect to the closed sets, and a K, set £ C X such that

{307 [ hpdvn : XE <307 gha} =1,

sup{uE : p is a Radon measure on X and p < v, for every n € N} <

N | =

p 502 1 13 Section 458 has been substantially rewritten. I have found an inordinate number of detailed
errors, starting with an incorrect definition at the very beginning, and have added new paragraphs 458B,
458C, 458D, 458F and 458M. Other material has been rearranged: 458B is now 458G, 458C-458E are now
4581-458K, 458F is now 458H, 458G is now 458E, 458H-458P are now 458L.-458U.

p 502 1 24 The first part of Definition 458Aa is incorrect, and should be as follows.
I say that a family (E;);er in ¥ is relatively (stochastically) independent over T if

whenever J C [ is finite and not empty, and g; is a conditional expectation of yE; on T for each
ieJ,and F €T, then y(FN ;s Ei) = [pI1ics 9idp.
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p 502 1 35 Add new results:

458B Lemma Let (X, X, u) be a probability space, T a o-subalgebra of ¥, and (3;);er a
family of o-subalgebras of % at least one of which includes T. Suppose that whenever J C I is
finite and not empty, E; € ¥; and g; is a conditional expectation of xYE; on T for each i € J,
then pu(N;es Ei) = | Tlics 9idp. Then (¥;)ier is relatively independent over T.

458C Proposition Let (X,¥, ) be a probability space, T a non-empty upwards-directed
family of o-subalgebras of X, and (3;);c; a family of o-subalgebras of ¥ which is relatively
independent over T for every T € T. Then (X;);c; is relatively independent over the o-algebra
T* generated by |JT.

458D Proposition Let (X, X, u) be a probability space, T a o-subalgebra of ¥ and (3;);cr
a family of subalgebras of T which is relatively independent over T.

(a) If J C I and ¥ is a subalgebra of %; for i € J, then (¥);e s is relatively independent over
T.

(b) Let X7 be the o-algebra generated by 3; UT for i € I. Then (37);c; is relatively indepen-
dent over T.

(c) If £ C U;er Zi, then (¥;);cr is relatively independent over the o-algebra generated by
TUE.

458F Proposition Let (X, 3, u) be a probability space and T a o-subalgebra of X.

(a) Let (fi)ier be a family of non-negative p-integrable functions on X which is relatively
independent over T. For each i € I let g; be a conditional expectation of f; on T. Then for any
FeTandig,...,i, €1,

with equality if all the ¢; are distinct.
(b) Suppose that 31, 3o are o-subalgebras of ¥ which are relatively independent over T, and

that f € £Y(u]31). If g is a conditional expectation of f on T, then it is a conditional expectation
of fonTVX,.

458M Proposition Let (2, i) be a probability algebra and 9B, € closed subalgebras of 2.
Write Py, Pr and Pyne for the conditional expectation operators associated with 98, € and BNC.
Then the following are equiveridical:

(i) B and € are relatively independent over 6 N €;

(ii) P(v x w) = Pv x Pw whenever v € L>®(B) and w € L>®(C);

(111) P%P@ = P%mg;

(iv) Py Pe = PgPy;

(v) Pg(xc) € L°(€) for every c € €.

35

p 502 1 37 Lemma 458B (now 458G) must be rephrased in terms of the correct definition of ‘relative
independence’, as follows:

Lemma Let (X, X, 1) be a probability space, T a o-subalgebra of 3, and (¥;);es a family of
o-subalgebras of 3. Let T be the family of finite subalgebras of T. For A € T write A, for the
set. of non-negligible atoms in A. For non-empty finite J C I, (Ey)ics € [[;c; i and F' € T, set

OA(F (Ei)ics) = Xpea, MHNOF) - Tlic, %

Then (¥;);er is relatively independent over T iff limaer at da(F, (Ei)ics) = p(F NNy Ei)
whenever J C I is finite and not empty and F; € %; for every i € J.

p 503 1 5 (part (a) of the proof of 458B, now 458G): for ‘If H is an atom of A and pH > 0, then there
are integers k;, for ¢ € J, such that 27"k; < g;(z) <27"(k; + 1) for every i € J and « € H’ read ‘If H is an
atom of A and pH > 0, then there are integers k;p, for ¢ € J, such that 27"k;; < g;(z) < 27" (k;g + 1) for
every i € J and x € H’; and similarly in the next two sentences.

p 503 1 11 (part (a) of the proof of 458B, now 458G): for
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|6A(F. (Ei)ies) /ngdu|<maX/|Hgm 11 9:ldn. /IHg — ] gildw)

icJ i€ ieJ i€ ied
< wax( [ 3l — aildn [ 3 Iot — ild)
i€ €]

read

|6A(F, (Ei)ic.) / [T gidnl < /Hgé’n—Hgéduﬁ /Zgéz — gidp.

ieJ ieJ ieJ ieJ

p 503 1 19 (458C, now 458I) There is a confusion in the definition of ‘relative distribution’ which I have
resolved by simply declaring
Let (X, 3, 1) be a probability space, T a o-subalgebra of ¥, and f € £%(u). Then a relative
distribution of f over T will be a family (v,).cx of Radon probability measures on R such that
x + v, H is a conditional expectation of xf~![H] on T, for every Borel set H C R.

p 503 1 31 (part (a) of the proof of 458D, now 458J): for ‘AW = [ AW '[{z}|po(dz) read AW =
J AW {a}po(d).
p 504 120 (part (a) of the proof of 458E, now 458K): for * [ T]; via Hip(dz)’ read * [, []

p 505 1 7 (458F, now 458H): I have added a converse to the result, so that it now reads
Proposition Let (X, 3, ) be a probability space and T a o-subalgebra of . Let (X;);c1 be
a family of o-subalgebras of ¥ which is relatively independent over T. Let (I;);es be a partltlon
of I, and for each j € J let E be the o-algebra of subsets of X generated by |J;c; ¥ I
(a) If (%;)ies is relatively independent over T, then (3;) ;e is relatively 1ndependent over T.

(b) Suppose that (ij) jes is relatively independent over T and that (¥;);c;; is relatively inde-
pendent over T for every j € J. Then (¥;);e; is relatively independent over T.

ieJ Vini,u(dx)"

p 505 1 17 (proof of 458F, now 458Ha): for ‘(W;),c; € W’ read “(W;),ex € W’.

p 506 1 11 (458Ha, now 458La): add
Corresponding to 458Ab, we can say that a family (w;);er in L°(2) is relatively (stochasti-
cally) independent over € if (8;),cs is relatively stochastically independent, where 9B, is the
closed subalgebra of 2 generated by {[w; > o] : « € R} for each 1.
Corresponding to 458C, we see that if (B;);c; is a family of subalgebras of 2 which is relatively
independent over €, and B} is the closed subalgebra of 2 generated by 9B, U € for each ¢, then
(B)icr is relatively independent over €.

p 506 1 17 (458H, now 458L): parts (b)-(c) are now parts (f)-(g).
p 506 1 21 (458Hb, now 458Lf): for ‘[[[;c, u]’ read ‘[[]

p 506 1 26 Add a new part to 458H, now 458L:
(g) Let (2, 71) be a probability algebra, € a closed subalgebra of A, and P : L'(2, i) —
L'(¢, /il €) the conditional expectation operator. Suppose that (B;);cr is a family of closed
subalgebras of 21 which is relatively independent over €. Then

LI Puy < [ TTi—gu;

whenever ¢ € €, ig,... .4, € I and u; € Ll(%l JAlB,)T for each j < n, with equality if
1o, ... ,in are distinct.

ieg Wi > 0]]7

p 506 1 39 (part (a-i) of the proof of 458J, now 4580): for ‘i € I, a € A’ read i € I, a € ;.

p 507 1 26 (part (a-iv) of the proof of 458], now 4580): following ‘and that d; € ¢;[2;] for each i € J’,
add ‘and d € ©’.
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p 507 1 27 (part (a-iv) of the proof of 458J, now 4580): for ‘¢;a = d;’ read ‘¢;a; = d;’.
p 507 1 36 (part (b) of the proof of 458J, now 4580): for ‘D’ = 7[€]’ read ‘©" = «'[€]".
p 507 1 38 (part (b) of the proof of 458], now 4580): for ‘fi(an )’ read ‘G(¢p;anmc)’.
p 508 1 33 (part (a) of the proof of 458K, now 458P): for
flanmic) = fi'Yi(anme) = @' (Yianmipe) = fwc Ui pya
read

pi(anmic) = pibi(anmic) = pi(Yianmipe) = fwc U 0@V

p 508 1 34 (part (a) of the proof of 458K, now 458P): for ‘Tw;q = u; 4, (a)” Tead Tuiq = u;’wi(a)’.
p 509 1 5 (part (b) of the proof of 458K, now 458P): for ‘\ = 08" read ‘A = @'0’.

p 509 1 10 (part (c) of the proof of 458K, now 458P): for ‘measure-preserving on ¢[2]’ read ‘measure-
preserving on ¢[B]’.

p 509 1 23 (458L, now 458Q); (T) of the definition of ‘relative product measure’): for ‘the functional
F e wi(Enm; ' [F]): T — [0,1] read ‘the functional F + pu;(E; N, *[F]): T — [0,1]".
p 510 1 12 (part (b) of the proof of 458M, now 458R): following ‘set u;p = T € L=°(D)’, add ‘where

)

gip is a Radon-Nikodjm derivative with respect to v of the functional F + p;(E N '[F])".

p 511 1 28 (part (b) of the proof of 4580, now 458T): for ‘W =[], ¢; ' [Gi] read ‘W = Nics o; 1[G
Similarly, a couple of lines later, replace [] by () in ‘W’ = [[,., ¢; '[K,]", ‘S\(Hiej o7 K] = Mo([Ties o7 ' [K))

p 511 1 37 (part (b) of the proof of 4580, now 458T): for ‘the support Yy of Y’ read ‘the support Yy of
V.

p 512110 (part (c) of the proof of 4580, now 458T): for ‘u((,c; ¢; ' [E;]) read ‘u(AN Nics o [E])
Similarly, in the following line, T should be the o-algebra generated by {AN¢; '[E]:i €I, E € %;}.

p 512 1 24 (458P, now 458U) The first sentence of the proof needs expanding, as the definition in 458Lb
(now 458Qb) must be applied to f; x x(m; ' F) rather than to f;.

p 512 1 39 (458X) Delete Exercise 458Xc. Add new exercises:

(b) Let (X, 3, 1) be a probability space and T, ¥ and Yo o-subalgebras of X. Show that if
Y1 C T then ¥; and X5 are relatively independent over T.

(c) Let (X, %, 1) be a probability space and T a o-subalgebra of ¥. Let (&;);e; be a family
of subsets of ¥ such that (i) each &; is closed under finite intersections (ii) (E;);er is relatively
independent over T whenever E; € &; for every i. For each ¢ € I, let X; be the o-subalgebra of
Y generated by &;. Show that (3;);c; is relatively independent over T.

(f) Let (X, X, 1) be a probability space and ¥, X2 and T o-subalgebras of ¥ such that 3; and
3o are relatively independent over T and ¥, O T. Suppose that g is a conditional expectation
on T of f € LY(u]21). Show that g is a conditional expectation of f on Xs.

(m) (i) Show that there is a set X C [0,1]? with outer planar Lebesgue measure 1 and just
one point in each vertical section. (Hint: 419H-4191.) (ii) Set X; = X5 = X and py = ug the
subspace measure on X; let (Y, T,v) be [0,1] with Lebesgue measure, and m; = my the first-
coordinate projection from X to Y. Show that (u1,m) and (usg,m) have no relative product
measure over v.

Other exercises have been rearranged: 458Xb is now 458Xe, 458Xd-458Xi are now 458Xg-458X1, 458Xj-
458Xs are now 458Xn-458Xw, 458Xt is now 458Xd.

p 514 1 18 (458Y) Replace 458Ya with the following:

(a) Let (X, X, 1) be a probability space, (T),)nen a non-increasing sequence of o-subalgebras
of ¥ with intersection T, and (3;);c; a family of subalgebras of 3. Suppose that (3;);cs is
relatively independent over T, for every n. Show that it is relatively independent over T. (Hint:
275K.)
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p 514 1 23 (458Y) Add new exercises:

(b) Let X be a set, ¥ a o-algebra of subsets of X, and T a o-subalgebra of X. Let (&£;);cr
be a family of subsets of ¥ such that (i) ENF € & whenever ¢ € [ and E, F € & (i) (Ei)ier
is relatively independent over T whenever E; € &; for every i € I. For each ¢ € I, let 3; be the
o-algebra generated by &;. Show that (¥;);e; is relatively independent over T.

(g) Let ((X;, 2, 1i))ier be a family of probability spaces, (Y, T,v) a probability space, and
m;  X; — Y a surjective inverse-measure-preserving function for each ¢ € I. Suppose that
((pi,mi))ies has a relative product measure for every countable J C I. Show that ((p;,7))icr
has a relative product measure.

(h) Let ((X;, X, u:))icr be a countable family of perfect probability spaces, (Y, T,r) a count-
ably separated probability space, and m; : X; — Y an inverse-measure-preserving function for
each i € I. Show that ((u;,m;))icr has a relative product measure over v.

(i) Let (2, 1) be a probability algebra and € a closed subalgebra of 2. Let €5 C € be the core
subalgebra described in the canonical form of such structures given in 333N. Show that there is
a closed subalgebra 9B of 2, including €, such that 8 and € are relatively independent over €,
and 2 is the closed subalgebra of itself generated by 8 U €.

Other exercises have been rearranged; 458Yb-458Ye are now 458Yc-458YT{.
p 514 1 42 (Exercise 458Ye, now 458Yf) Delete condition (iii).
p 51511 (458Y) The former 458YT has been moved to 457Xo. In its place are now

p 515 1 3 (Exercise 458Yf, now 457Xo0): the pseudometrics considered must all be bounded.

p 520 1 39 Lemma 459F has been replaced by
459F Lemma Let X be a Hausdorff space and Pr(X) the space of Radon probability measures

on X with its narrow topology. If (K, ),cn is a disjoint sequence of compact subsets of X, then
A={p:pe€ Pr(X), w(U,en Kn) = 1} is a K-analytic subset of Pr(X).

459G Lemma Let X be a topological space, (Y, S, T,v) a totally finite quasi-Radon measure
space, y — [ty a continuous function from Y to the space M, ;‘R(X ) of totally finite quasi-Radon
measures on X with its narrow topology, and U a base for the topology of X, containing X and
closed under finite intersections. If p € M;'R(X) is such that pU = [ p,U v(dy) for every U € U,
then (uy)yey is a disintegration of y over v.
459G is now 459H.

P 524 1 24 Add new results:

4591 Lemma Let (X, X, i) be a probability space and I a set. For a family T of subalgebras
of PX, write \/ T for the o-algebra generated by | JT. Let G be the group of permutations ¢ of
I such that {i : ¢() # i} is finite. Suppose that « is an action of G on X such that z — ¢z is
inverse-measure-preserving for each ¢ € G; set ¢oA = {pex : © € A} for ¢ € G and A C X. Let
(X7)scr be a family of o-subalgebras of ¥ such that

(i) for every J C I, ¥ is the o-algebra generated by Uxc s is finite 2K
(i) if J C I, E€ X, and ¢ € G, then ¢+E € Sy y; -
(iii) if J C I, E € ¥y and ¢ € G is such that ¢(i) = i for every i € J, then
¢FE =FE.
Suppose that J* is a filter on I not containing any infinite set, and that K C I, K C PI and
J C J* are such that for every K’ € K there is a J € J such that K N K’ C J. Then ¥ and
Vkrex Xx are relatively independent over \/ ;¢ ;X ;.

459J Corollary Let (X,Y%, ) be a probability space and I a set. Let G be the group of
permutations ¢ of I such that {i : ¢(¢) # ¢} is finite. Suppose that « is an action of G on X
such that z — ¢ez is inverse-measure-preserving for each ¢ € G. Let (X;) cr be a family of
o-subalgebras of 3 such that
(i) for every J C I, ¥; is the o-algebra generated by Uxc s is finite 2K
(i) if JC I, E€ X, and ¢ € G, then ¢«E € Sy ; -
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(i) if J C I, E € ¥y and ¢ € G is such that ¢(i) = ¢ for every i € J, then
¢poE =F.
Then if J C I is infinite and (Kﬁﬂ,ep is a family of subsets of I such that K, N Ks; C J for all
distinct v, 0 € I', (¥ k. )~er is relatively independent over ¥ ;.

459H is now 459K.
p 526 1 23 (459X) Add new exercise:

(f) Let X, I be sets, ¥ a g-algebra of subsets of X and u a probability measure with domain

& ;X which is transposition-invariant in the sense that for every transposition 7 : I — I the
function = + 27 : X! — X7 is inverse-measure-preserving. For J C I, let X; be the o-algebra

W.We @IE, W is determined by coordinates in J}.
Show that if J C I is infinite and (K )~er is a family of subsets of I such that K, N K; C J for

all distinct 7, € I, (Xk. ), er is relatively independent over ¥ (i) using 459D (ii) using 459J.

Part 11

p 9 1 25 (proof of 461G): initialize the proof with ‘Set ¢(g) = [ gdu for g € X*.

p 131 25 (statement of Lemma 461N): for ‘extreme points of X’ read ‘extreme points of K.
p 16 1 1 Proposition 461Q now reads

Proposition (a) Let 2 be a Dedekind o-complete Boolean algebra and 7 : 2 — A a sequen-
tially order-continuous Boolean homomorphism. Let M, be the L-space of countably additive
real-valued functionals on 2, and @ the set

{viveMy,,v>0,vl=1vr=v}

If v € Q, then the following are equiveridical: (i) v is an extreme point of Q; (ii) va € {0,1}
whenever wa = a; (iii) va € {0, 1} whenever a € 2 is such that v(a A wa) = 0.

(b) Let X be a set, ¥ a o-algebra of subsets of X, and ¢ : X — X a (X, ¥)-measurable function.
Let M, be the L-space of countably additive real-valued functionals on X, and @ C M, the set
of probability measures with domain ¥ for which ¢ is inverse-measure-preserving. If 4 € @, then
w1 is an extreme point of @ iff ¢ is ergodic with respect to u.

p 18 1 12 Exercise 461Xn has been changed, and now reads:

(n) Let 2 be a Boolean algebra and M the L-space of bounded finitely additive functionals on
2, and 7 : A — A a Boolean homomorphism. (i) Show that U = {v:v € M, vr = v} is a closed
Riesz subspace of M. (ii) Set @ = {v:v € U, v > 0, v1 = 1}. Show that if u, v are distinct
extreme points of @ then p A v = 0. (iii) Set Q, = {v : v € Q, v is countably additive}. Show
that any extreme point of @, is an extreme point of Q. (iv) Set @, = {v : v € Q, v is countably
additive}. Show that any extreme point of @), is an extreme point of Q.

p 18 1 23 (461X) Add new exercise:

(q) Let X and Y be Hausdorff locally convex linear topological spaces, A C X a convex set and
¢ : A — Y acontinuous function such that ¢[A] is bounded and ¢(tx+(1—t)y) = to(z)+(1—t)P(y)
for all z, y € A and t € [0,1]. Let p be a topological probability measure on A with a barycenter
x* € A. Show that ¢(z*) is the barycenter of the image measure u¢—! on Y.

39

p 18 1 29 (Exercise 461Ya): for ‘whenever My, ... , M, are compact convex sets with empty intersection’

read ‘whenever My, ..., M, are compact convex subsets of K with empty intersection’.

p 18 1 35 Exercise 461Yc is wrong, and has been deleted. 461Yd-461Yg are now 461Yc-461Y{.

p 19 1 8 Exercise 461Yf (now 461Ye): for ‘Let Q4 be the set of Radon measures on X" for which ¢ is
inverse-measure-preserving’ read ‘Let Q4 be the set of Radon probability measures on X N for which ¢ is

inverse-measure-preserving’
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p 191 11 Exercise 461Yg (now 461Yf): I think we need to suppose that X is locally convex.

p 19114 (461Y) Add new exercise:
(g) Let G be an amenable topological group, and « an action of G on a reflexive Banach space
U, continuous for the given topology on GG and the weak topology of U, such that u +— aeu is a
linear operator of norm at most 1 for every a € G. Set V = {v:v € U, asv = v for every a € G}.
Show that {u+v—aeu:ueU,v eV, a€ G} is dense in U.

p 20 1 27 I have transposed Theorem 462B and Proposition 462C.

p 22 1 41 There are several inadequate proofs in §462. In part (d) of the proof of 462E, I say that ¥, the
topology of pointwise convergence on Cy(X ) where X is locally compact and Hausdorff, is angelic; this is true,
but the reference to 462B (now 462C) is inadequate; I think we need to note that Co(X) is homeomorphic
(for the pointwise topologies) to a subspace of C'(X*), where X* is the one-point compactification of X.
In 462G, I fail to explain why, if p is a ¥,-Radon measure, it measures every Too-Borel set. This is easily
filled in. More seriously, in 4621, the conclusion claims that ‘¢[C' is continuous for every relatively countably
compact set C' C X’; but the proof works only for sets C' which are actually countably compact.

As it happens, the result as written is true, but I think that it demands a rather more penetrating
analysis, starting with a stronger version of 462F. I have therefore re-written this part of the section. The
results are now

462F Lemma Let X be a topological space, and Q) a relatively countably compact subset
of X. Suppose that K C Cp(X) is || ||co-bounded and ¥,-compact, where ¥, is the topology of
pointwise convergence on Cy,(X). Then then map u — u[Q : K — C,(Q) is continuous for T, on
K and the weak topology of Cy(Q).

462G Proposition (formerly 462F) Let X be a countably compact topological space. Then
a subset of Cp(X) is weakly compact iff it is norm-bounded and compact for the topology of
pointwise convergence.

462H Lemma Let X be a topological space, ) a relatively countably compact subset of
X, and p a totally finite measure on Cj,(X) which is Radon for the topology ¥, of pointwise
convergence on C(X). Let T : Cp(X) — Cp(Q) be the restriction map. Then the image measure
v=puT~" on Cy(Q) is Radon for the norm topology of Cy(Q).

4621 Theorem (formerly 462G) Let X be a countably compact topological space. Then the
totally finite Radon measures on C'(X) are the same for the topology of pointwise convergence
and the norm topology.

So 462H-462J are now 462J-462L.

p 24 1 31 There is a similar blunder in the statement of 462J (now 462L). I state the hypotheses as
(1) whenever h € RX is such that h[Q is continuous for every relatively countably compact
@ C X, then h is continuous,
(1) supper zec |h(z)] is finite for any countably compact set C' C X.
Of course these don’t fit together, and the proof deals with the case in which the ‘relatively” in (}) is omitted.
In 463H I quote the form in which ‘relatively countably compact’ appears in both (1) and (1), so this is the
form which I have chosen in the corrected version.

p 25136 (462Y) Add new exercise:

(e) (i) Let X and Y be Polish spaces, and write By (X;Y) for the set of functions f: X —» Y
such that f~'[H] is Gs in X for every closed set H C Y (KURATOWSKI 66, §31). Show that
B1(X;Y), with the topology of pointwise convergence inherited from Y, is angelic. (Hint:
BOURGAIN FREMLIN & TALAGRAND 78.) (ii) Let X be a Polish space. Show that the space

ol (X) of 438P-438Q) is angelic.

p 28 1 20 (part (ii) of the proof of 463D): for ‘¢(f)(x) = min(h;(z), max(f(x), gs(x)))/(hs(z) — gs(x))
‘ _ med(0,f(x)—gs(2),hs(2)—g.(2)),
read (b(f)(.’I)) - hJ(x)—gJ(Z‘) .
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p 29 1 44 In part (a) of the proof of 463G, delete the clause ’this time all dominated by ¢’, so that
K'C L2(u).

p 31110 (part (b-iii) of the proof of 4631): for ‘¢»(z)(n) = 1 if z(n) = 0, 1 otherwise’ read ‘¢(z)(n) =1
if z(n) = 0, 0 otherwise’.

p 33 1 34 Proposition 463M has been re-written in fractionally more general form, and now reads

463M Proposition Let Xj,..., X, be countably compact Hausdorff spaces, each carrying

a o-finite perfect strictly positive measure which measures every Baire set. Let X be their

product and Ba(X;) the Baire o-algebra of X, for each i. Then any separately continuous

function f : X — R is measurable with respect to the c-algebra @KnBCI(Xi) generated by
{Hi<n E;:E; € BQ(XZ) for i < n} B

p 34 1 22 (part (a) of the proof of 463N): it need not be the case that C' C Z; but Z is u-conegligible,
so we can still conclude that f is Y-measurable.

p 391 32 (464Fc): for ‘0 € M’ read ‘0 € M\ {0}
p 43 1 11 (part (e-ii-8) of the proof of 464H): for ‘5 < w < v p-a.e.’ read ‘8 < w < 7 p-a.e.’.

p 48 140 (464Y) Add new exercises:
(d)(i) Let 6 : PN — R be a T-measurable finitely additive functional. Show that {#{n} : n €
N} is bounded. (ii) Let 6 : PN — R be an additive functional which is universally measurable
for the usual topology of PN. Show that 6 is bounded. (iii) Let 2 be a Dedekind o-complete
Boolean algebra and 6 : A — R an additive functional which is universally measurable for the
order-sequential topology on 2. Show that 6 is bounded and that 6% is universally measurable.
(e) Show that there is a finitely additive functional § : PN — R which is T-measurable in the

sense of 4641, but is not bounded.

p 50 1 38 Proposition 465C has been rearranged, with an extra fragment, and now reads
465C Proposition Let (X, X, 1) be a semi-finite measure space.
(a) Let A C RX be a stable set.
(i) Any subset of A is stable.
(ii) A, the closure of A in R¥ for the topology of pointwise convergence, is stable.
(i) yA = {~f : f € A} is stable, for any v € R.
(iv) If g € L9 = L£O(X), then A+ g={f +g: f € A} is stable.
(v) If g€ L£O then Ax g={f xg: f € A} is stable.
(vi) Let h: R — R be a continuous non-decreasing function. Then {hf : f € A} is stable.
(b)(i) Suppose that A C RX, E € ¥, n > 1 and a < B are such that 0 < uE < oo and
(M2n)*Dn(A7 Ea Q, 6) < (H“E)2n Then

(u%)*Dk(A E,a,p)=0.

1i 1
ko0 Gy

(i) If A, B C R¥ are stable, then A U B is stable.

(iii) If A C £0 is finite it is stable.

(iv) If A C R¥ is stable, sois {f*:fe€ Ayu{f:fe AL

(c) Let A be a subset of RX.

(i) If fi, @ are the completion and c.l.d. version of y, then A is stable with respect to one of
the measures u, {1, @t iff it is stable with respect to the others.

(ii) Let v be an indefinite-integral measure over p. If A is stable with respect to u, it is
stable with respect to v and with respect to v[X.

(iii) If A is stable, and Y C X is such that the subspace measure py is semi-finite, then
Ay = {f]Y : f € A} is stable in RY with respect to the measure py .

(iv) Aisstableiff Ag = {f[E : f € A} is stable in R¥ with respect to the subspace measure
up whenever E € ¥ has finite measure.

(v) A is stable iff A,, = {med(—nxX, f,nxX): f € A} is stable for every n € N.
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(d) Suppose that p is o-finite, (Y, T, v) is another measure space and ¢ : Y — X is inverse-
measure-preserving. If A C R¥ is stable with respect to u, then B = {f¢ : f € A} is stable with
respect to v.

k—n)! 1 . ME! (k—n)! 1\,
k! k"> d( n)!( k! _iTn)'

p 66 1 27 (part (b-iii) of the proof of 465N): the argument won’t do, as h~! isn’t defined on the whole
of R. However there is an easy fix using the new 465C(c-vi).

p 56 112 (part (a) of the proof of 465H): for ‘M((

p 68 1 37 There is a catastrophic error in the proof presented for part (b) of Theorem 465P, and I have
no reason to suppose that the claimed result is true. I have therefore rewritten the theorem in the following
less general form.

Theorem Let (X, X, 1) be a semi-finite measure space, with measure algebra (2, ).

(a) Suppose that A C £9(X) and that Q = {f* : f € A} C L%(u), identified with L° = L°(2).
Then @ is stable iff every countable subset of A is stable.

(b) Suppose that p is complete and strictly localizable and @ is a stable subset of L™ (u),
identified with L>°(2() (363I). Then there is a stable set B C £°°(X) such that Q = {f* : f € B}.

p 74 1 32 (proof of 465T): replace the displayed formulae

Di(A, X, 0, 8) = | J{w:w e X, f(w(2i)) < a

feA
fw(2i+1)) > p for i < k},

ﬂZka(A,E,OZ,ﬁ) = ﬁQka(Alanaaﬁ)a

(5°*)" Di(A, E, 0, B) < i** Di(A, E, o, ') = i?* Dy (A", E, o, B)
S ﬁQka(A/7Eaa 7ﬂ) ( )

with

Di(A, X, 0, 8) = | J{w:w e X, f(w(2i)) <o,
feA

f(w(2i+1)) > B for i < k},
[@**D(A, E,a,B) = i** D} (A, E,a, ),

(#*")*Di(A, B, o, B) < i®* Dy (A, E,o/,B') = i**Dj(A',E, o/, B)
< i*DR(A B, o, B') < (uE)*

p 76 1 14 (part (d) of the proof of 465U): for ‘u(V N[, _,, Ey;) > 0" read ‘w™(V N[, E;) > 0"
p 77 140 465Xh is now covered by 465C(c-v), so has been dropped. Add new exercises:

(h) Let (X,X, ) be a semi-finite measure space and A a subset of RX. Suppose that for
every € > 0 there is a stable set B C R¥X such that for every f € A there is a ¢ € B such that
IIf — glloo < €. Show that A is stable.

(i) Let (X,X, 1) be a semi-finite measure space and (E,)nen a sequence in X. (i) Suppose
that whenever F € ¥ and uF < oo there is a k > 1 such that Yo7 ((u(F N Ey,) u(F \ Ey,))*
finite. Show that (xFy)nen is stable. (ii) Suppose that uX = 1, that (E,),en is independent,

and that > °7 (1 — uEy,)uE,)* = oo for every k > 1. Show that (xE,),en is not stable.

p 78 1 3 Exercise 465Xk is wrong as stated, and has been changed to
(k) Let (X,%, u) be a semi-finite measure space and A C R¥X a stable set such that {f(z) :
f € A} is bounded for every z € X. Let A be the closure of A for the topology of pointwise
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convergence. Show that {f*: f € A} is just the closure of {f*: f € A} C L°(u) for the topology
of convergence in measure.

43

Other exercises have been rearranged: 465Xe is now 465Cd, 465Xi-465Xj are now 465Ya-465Yb, 465X1 is
now 465Xj, 4656Xm-465Xu are now 465X1-465Xt, 465Ya-465Yi are now 465Yc-465Yk.

p 79 1 18 Exercise 465Yg (now 465Y1i) has been corrected, and now reads

(i) Let (X,%,X, 1) be an effectively locally finite T-additive topological measure space. Show
that a countable R-stable subset of R¥ is stable.

p 83140 (part (b) of the proof of 466H): for ‘K spans X’ read ‘K spans X*'.

p 86 1 30 I have added a fragment on Gaussian measures on linear topological spaces.

466N Definition If X is a linear topological space, a probability measure p on X is a
centered Gaussian measure if its domain includes the cylindrical o-algebra of X and every
continuous linear functional on X is either zero almost everywhere or a normal random variable
with zero expectation.

4660 Proposition Let X be a separable Banach space, and p a probability measure on X.
Suppose that there is a linear subspace W of X*, separating the points of X, such that every
element of W is dom p-measurable and either zero a.e. or a normal random variable with zero
expectation. Then g is a centered Gaussian measure with respect to the norm topology of X.

p 87125 (466X) Add new exercises:

(m) Let X be a linear topological space and p a centered Gaussian measure on X. (i) Let YV
be another linear topological space and T': X — Y a continuous linear operator. Show that the
image measure u7 ! is a centered Gaussian measure on Y. (ii) Show that X* C £%(u). (iii) Let
us say that the covariance matrix of x is the family (o ry) f,gex+, where opy = [ f x gdu for f,
g € X*. Suppose that v is another centered Gaussian measure on X with the same covariance
matrix. Show that p and v agree on the cylindrical o-algebra of X.

(n) Let (X;);cr be a family of linear topological spaces with product X. Suppose that for each
1 we have a centered Gaussian measure p; on X;. Show that the product probability measure
[I;cs 1 is a centered Gaussian measure on X.

(o) Let X be a linear topological space. Show that the convolution of two quasi-Radon centered
Gaussian measures on X is a centered Gaussian measure.

(p) Let X be a separable Banach space, and p a complete measure on X. Show that the
following are equiveridical: (i) u is a centered Gaussian measure on X; (ii) 4 extends a centered
Gaussian Radon measure on X; (iii) there are a set I, an injective continuous linear operator
T : X — R! and a centered Gaussian distribution A on R! such that T is inverse-measure-
preserving for 1 and \; (iv) whenever I is a set and 7 : X — R is a continuous linear operator
there is a centered Gaussian distribution A on R such that T is inverse-measure-preserving for
wand .

Other exercises have been moved:
466Xg is now 466Xh, 466Xh-466Xi are now 466Xk-466X1, 466Xj-466Xk are now 466Xi-466Xj, 466XI-
466Xm are now 466Xq-466Xr, 466Xn is now 466Xg.

p 87131 (466Y) Add new exercises:

(b) Let X be a normed space and ¥ a linear space topology on X such that the unit ball of X
is T-closed and the topology on the unit sphere S induced by ¥ is finer than the norm topology
on S. Show that every norm-Borel subset of X is T-Borel.

(c) (i) Let X be a Banach space. Set S = [J,,cn{0,1}" and suppose that (K,)scs is a family
of non-empty weakly compact convex subsets of X such that K, C K, whenever o, 7 € S and
o extends 7. («) Show that there is a weakly Radon probability measure on X giving measure
at least 27" to K, whenever n € N and o € {0,1}". () Show that there are a o € S and
x € Kyncos, Y € Ko~ 15 such that || —y|| < 1. (ii) Let X be a locally convex Hausdorff linear
topological space. and (Ay),es a family of non-empty relatively weakly compact subsets of X
such that A, C A, whenever o, 7 € S and o extends 7. For 0 € §,set Cy = Ay~ 15 — Ay co>-

Show that 0 € | J, ¢4 Cs-
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(e) Let X be a Hausdorff locally convex linear topological space and pu a Radon probability
measure on X. Suppose that there is a linear subspace W of X*, separating the points of X, such
that every member of W is either zero a.e. or a normal random variable with zero expectation.
Show that u is a centered Gaussian measure.

466YDb is now 466Yd.

p 114 1 24 Add new result:
471T Proposition Let (X, p) be a metric space, and r > 0.
(a) If X is analytic and pp,-X > 0, then for every s € ]0,7[ there is a non-zero Radon measure

pon X such that [[ p(;y)s,u(dm),u(dy) < 0.

(b) If there is a non-zero topological measure p on X such that [f #u(dw)u(dy) is finite,

then pg,X = oo. Y

p 102138 (part (g) of the proof of 471D): for ‘A; = U(z;, 2 p(z;, x1-;)) read ‘A; = ANU (24, 3p(xi, 1-)) .

p 104 1 14 (part (a-iii) of the proof of 471G): for ‘vCp;’, ‘“YCi;’ read “Ymi’, “Ym; -

p 105 1 11 (part (a-vi) of the proof of 471G): for

‘<limper nooo diam Dy, < limper pooo diam Cr; + 4oy + 4G
read
‘<liminfyer nooo diam Dy < liminfyer pyoo diam Ch; + 4oy + 4G .

p 107 1 18 Corollary 471H has been strengthened, and now ends ‘6, is an outer regular Choquet
capacity on X'.

p 108 1 31-36 (proof of 471J): for ‘¢’ read ‘f’, throughout.

p 112 1 14 (part (c) of the proof of 471P): for ‘(J, oy Ay \ A’ read ‘M, cn Ay \ A

p 114 1 28 (471X) Add new exercises:
(c) Let r > 1 be an integer, and give R” the metric ((&1,...,&), (n1,... ,nr)) — max;<, & —
7;|. Show that Lebesgue measure on R” is Hausdorff r-dimensional measure for this metric.
(e) Show that all the outer measures 6,5 described in 471A are outer regular Choquet capac-
ities.
Other exercises have been renamed: 471Xb is now 471Xd, 471Xc-471Xh are now 471X{-471Xk, 471Xi is now
471Xb.

p 102138 (part (g) of the proof of 471D): for ‘4; = U(z;, 3 p(z;, x1-;)) read ‘A; = ANU (24, 3p(xi, 1-)) .
p 104 1 14 (part (a-iii) of the proof of 471G): for ‘vCp,;’, ‘“YCin;’ read “Ymi’, “Ym;'-

p 105 1 11 (part (a-vi) of the proof of 471G): for ‘< limy,es oo diam Dy,; < limper n—yoo diam Cp; +
4oy +4¢" read ‘< liminf, 1 p—oo diam Dy; < liminf,cr -5 00 diam Cp; + 4oy + 4G,

p 107 1 18 Corollary 471H has been strengthened, and now ends ‘0, is an outer regular Choquet
capacity on X'.

p 108 1 31-36 (proof of 471J): for ‘¢’ read ‘f’, throughout.
p 112 1 14 (part (c) of the proof of 471P): for ‘(J, oy Ay—n \ A’ read Noen Ayn \ A,

p 114 1 28 (471X) Add new exercises:
(c) Let r > 1 be an integer, and give R” the metric ((&1,...,&), (1,... ,nr)) — max;<, & —
n;|. Show that Lebesgue measure on R” is Hausdorff r-dimensional measure for this metric.
(e) Show that all the outer measures 6,.s described in 471A are outer regular Choquet capac-
ities.
Other exercises have been renamed: 471Xb is now 471Xd, 471Xc-471Xh are now 471Xf-471Xk, 471Xi is now
471XD.
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p 115129 (471Y) Add new exercise:

(f) Let p be a metric on R inducing the usual topology. Show that the corresponding Hausdorff
dimension of R is at least 1.

p 116 1 14 Exercises 471Yh-471Yi are wrong as stated, and have been replaced by

(j) Let p be the metric on {0, 1} defined in 471Xa. Show that for any integer k > 1 there are
a7, > 0 and a bijection f : [0,1]* — {0, 1} such that whenever 0 < 7 < 1, g . is Hausdorff rk-
dimensional measure on [0, 1]* (for its usual metric) and fiz,. is Hausdorff r-dimensional measure
on {0, 1}, then pj; A < yfigy, fIA] < ARpsy A for every A C [0,1]F.

(k) Let (X, p) be a metric space, and r > 0. Give X xR the metric o where o((z, @), (y, ) =
max(p(z,y), |a—p|). Write pr, ur and 41 for Lebesgue measure on R, r-dimensional Hausdorff
measure on (X, p) and (r+1)-dimensional Hausdorff measure on (X xR, o) respectively. Let A be
the c.l.d. product of y, and pr. (i) Show that if W C X xR then [pW = {a}]da < pi W, (ii)
Show that if I C R is a bounded interval, A C X and p; A is finite, then iy (AXxI) = pfA-prl.
(iii) Give an example in which there is a compact set K C X X R such that p, 1K = 1 and
AK = 0. (iv) Show that if p, is o-finite then p,11 = .

Other exercises have been moved: 471Yf-471Yg are now 471Yg-471Yh, 471Yj is now 471Y1i, 471Yk has been
dropped, 471Y1 is now 442Yd.

p 120 1 30 (part (a) of the proof of 472D): when claiming that fUIo fdX\ < [ fdX + € I seem to have

taken it for granted that G C B(0,n); which demands in turn that A, C int B(0,n). The simplest fix
seems to be to change the definition of A4y to

. 1
Apngey ={y:y e Zndomf, ||yl <n, fly) <q, hmsupawm fB(y’é) fdx > ¢’}

and then to demand that E and G are both included in int B(0, n).

p 123 14 (472X) Add new exercise:
(d) Let A be a Radon measure on R”, and f a locally A-integrable function. Show that

_ fB(y 5) fdX is defined in R} is a Borel set, and that g : E — R is

E={y:gly) =lims0 555

Borel measurable.

p 123 1 22 (Exercise 472Yc) 9" looks a touch optimistic; 9" + 1 is what the easy argument seems to give.

p 123 1 28 (472Y) Add new exercises:
(d) Let A C R" be a bounded set, and Z a family of non-trivial closed balls in R” such that
whenever x € A and e > 0 there is a ball B(y,d) € Z such that ||z — y|| < ed. Show that there is
a family (Z)r<s- of subsets of Z such that each 7y is disjoint and |J, 5~ Zy covers A.
(e) Give an example of a strictly positive Radon probability measure p on a compact metric
space (X, p) for which there is a Borel set E C X such that
w(ENB(z,5))
1B (x,6)

p(ENB(z,6)) _

nB(z,8) !

lim inf&LO = 0, lim inf(uo

for every z € X.
Other exercises have been moved: 472Yd-472Ye are now 472Yf-472Yg.
p 126 1 20 (473Cd) for ‘¢'(t) = (y — z). grad f(g(t))’ read ‘¢'(t) = (y — x). grad f((1 — t)x + ty) .

p 129 1 14 (part (e) of the proof of 473E): for ‘2(n + 1)2h/((n + 1)%*t?)q(t)’ here, and two lines later, read
2(n+ 1)%th'((n + 1)%?)q(t) .

p 131 1 20 (473I) There seem to be two miscalculations in part (c) of the proof. In the greater scheme
of things these are trivial, but in terms of the formulae as written in this book they propagate dramatically,
reaching into §474. To begin with, the statement of this lemma ought to read

For any Lipschitz function f : B(0,1) — R,

= r/(r=1)
Jio 7V < (2744 [, o avad 7] 4| fldw) :
‘1 4+ 4/ being replaced by ‘4./7".
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. Of1 af1 &5 s
p 132 1 8 (The first error, in part (c) of the proof.) 8];» (p(x)) - Hffllz - ZJ L 6£ (p(x)) - ||§x§H4 read
Of 1 r o Ofi &€ s
O, (d)(x)) : ||xH2 - 22]‘:1 651 (¢(I)) : ||'TH4 .

p 1321 17 (The second error) The estimate for || grad f2(z)|| seems to be completely off target; correct
would I think be

%2 @)| < llgrad fu(o() RS < 4 grad fu(o(@)l,

I grad fa(x)|| < 4v/r[| grad fi(¢(z))]|

for almost every x € F.
p 135 1 4 (statement of 473K) for ‘c = 2"F2(1 + /7)(1 + 2"F1)" read ‘c = 274 /r(1 + 27 1),
p 136 1 15 (statement of 473L) for ‘c = 2"t2(1 + /r)(1 + 2" 1)’ read ‘c = 2"+4,/r(1 + 27 1)
p 138 1 14 In 474Bd, we ought to start by confirming that f x ¢ is Lipschitz.
p 139 1 2 (proof of Proposition 474C): for ‘377 _, d;; = divp(x)’ read 377, d;; = divp(T'x)’.

p 141 1 2 In part (d) of the proof of 474E, I think we need to say that e = 3(A%(Go) — 7) rather than
that € = 2(A%(Go) — 7), so that later we can say that

dim1 ffmi x 1P;dA > A9(Go) — 3e =

p 145 1 6 (statement of 474L) for ‘c = 2"F2(1 + /7)(1 4+ 2" 1)’ read ‘c = 2"+ /r(1 + 27 1)
p 147 1 23 (part (c) of the proof of 474M): for
(9% 8) = @)Xl <[5 50 miys [01dXE

read

g x@)vdd = [ S owdI< [oo oy 6ldAg.

p 148 1 9 (statement of 474N) for ‘c = 2"F2(1 + /7)(1 4+ 2"T1)" read ‘c = 2"+4/r(1 + 27+1)".

p 150 1 12 474Q-474S are now 474R-474T. Part of the proof of the former Theorem 474Q has been
extracted, in the following form:

474Q Lemma Set ¢/ = 2"t3/r — 1(1 + 27’). Suppose that ¢*, € and ¢ are such that
>0, 6>0, 0<e< f’ cred < %Br_l, 4ce < %ﬂr_l.

Set Vs = {z:2 € R"7L, ||z]| £ 8} and Cs = Vs x [, 6], regarded as a cylinder in R". Let f € D
be such that

0 * r—
Je, Vgrad,y £l + max(2X, 0)dp < e,

where grad,_; f = (ggf . ,(%arfl 0). Set

F:{x:xng,f(a:)ZZ}, F’:{x:xEC’ts,f(a:)gi}.

and for y € Rset Hy = {x: 2 € R", & < ~}. Then there is a v € R such that
p(FA(HyNCs)) <9u(Cs \ (FUF")) + (¢*Br—1 + 16¢)ed".

p 150 1 17 (part (a) of the proof of 474Q, now rewritten as 474Q-474R): for
‘= L+ —T)(1+27),
c1 =1+ max (47 B,—2, (3r)" 273 (1 + /r)(1 + 27 T1))
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read
‘W =23r —1(1+27),
c1 =1+ max (47 B,—a, (3r)7 275 /r(1 4 27 1))’

p 156 1 26 (part (b) of the proof of 474R, now 474S): for ‘\%B(y,n) — Br_1n" "} < €™ read
AEB(y,m) = Bran™ | < e

p 157 1 14 (part (b) of the proof of 474R, now 474S): for ‘S%ﬁT_QC(V(l +€)" + ¢6"(1 + €)r’ read
B (0T (L4 &)+ COT(1+ )

p 158 1 7 (part (b-i) of the proof of 474S, now 474T) for ‘c; = 2"F3(1 4+ 2" T1)(1 + /r)"™ read
‘e =275 (1 427 /r)T (L4 24/7)

p 158 1 13 (part (b-i) of the proof of 474S, now 474T) for ‘c = 2"72(1 + /7)(1 + 2"T1)" read ‘c =
27‘+4\/F(1+2r+1)5.

p 159 1 14 (474X) Exercise 474Xa has been deleted. Other exercises have been re-labelled: 474Xb is
now 474Xa, 474Xf is now 474XDb.

p 164 1 10 (part (a-ii) of the proof of 475F): for
H n B(0,0) includes
(Ho N B(0,6)) U{u:ueR™, [|ul| <36} x [0,0]

read
H n B(0,0) includes

(HoNB(0,6)) U ({u:ue R, |u < %5} x [0, a])

where o/ = min(|«|, ?6) > nd).

Two lines later we need 27"t13,_16" 1o/ in place of 27" +13,_16"'a. Similarly, when looking at the
possibility that a < —nd, we need 27" t13,_16" "1’ rather than 27718, 15" 1|a|.

p 165 1 13 (part (c) of the proof of 475F): for ‘k > ng’ read ‘k > ng’.

p 165 1 23 (part (d) of the proof of 475F): Every K> in this part of the proof should be replaced by
K> N B(y, 2—n—1).

p 167 11 (part (b) of the proof of 475H): for ‘< vA’ read ‘< vA + €.

far BE27"T\A), G (B(@27myr\A)
p 167 1 13 (part (a) of the proof of 475I): for Blaa myr) read Baa g

p 168 1 9 (part (a-i) of the proof of 475J): for ‘f : R™™1 — [—00, g’ read ‘f, : R"™! — [—00, q]’.
p 168 1 33 (part (a-iii) of the proof of 475J): for ‘ f, (u) = inf (H, N]u, oo[)’ read * f;(u) = inf(H,N]q, o).
p 1721 36 (part (b) of the proof of 4750): for

o= Fo \Upcp{uue Fy,, fo,(w) <gn <[y, (u)}

read
Fo=F, \Upneplu:ueF, , f,. () <qg. <[ (u)}.

p 1721 39 (part (b) of the proof of 750): for ‘u € F,,’ read ‘u € F,’.

p 176 1 8 Theorem 475Q has been expanded, and now reads
Theorem (a) Let E C R" be a set with finite perimeter. For v € S,_1 write V,, for {z : x.v =
0}, and let T, : R"™ — V,, be the orthogonal projection. Then
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per E = v(0*E) = 2[;71 /S /V #(0*E NT,  [{u})v(du)v(dv)

. 1
=l /S BB+ ().

(b) Suppose that E C R" is Lebesgue measurable. Set

1
Y = SUDgcrn\ {0} ”THH(EA(E + ).

r—1

Then v < per E < ;ﬂﬁm .

p 178 1 4 (part (b) of the proof of 475S): for ‘the unique point of C' closest to =’ read ‘the unique point
of C closest to z’.

p 178 1 6 (part (b) of the proof of 475S): for ‘||z — ¢(x) — ee|| > ||z — ¢(x)| read ‘|z — Pp(x) + ee|| >
= o)l

p 179 1 12 The formula in Exercise 475Xc is wrong as written, and should be
I*(ANB)A((BNI*A)U(ANIB)) C ANIB\ 0*A.

p 179 1 32 (475X) Add new exercises:
(1) Let E C R" be a set with finite measure and finite perimeter, and f : R” — R a Lipschitz
function. Show that for any unit vector e € R", | [ e. grad f| < || | per E.

(m) For measurable E' C R” set p(E) = sup,eg-\ {0} Hi—”,u(EA(E +z)). (i) Show that for any

measurable F, p(F) = limsup,_,q ﬁu(EA(E + )). (ii) Show that for every € > 0 there is an
E C R" such that per E = 1 and p(F) > 1 —e. (iii) Show that if £ C R” is a non-trivial ball

then per F = %p(E) (iv) Show that if £ C R" is a cube then per E = /rp(E).
r—1

(n) Suppose that F C R" is a bounded set with finite perimeter, and ¢, ¢ : R” — R two
Lipschitz functions such that grad ¢ and grad ¢ are also Lipschitz. Show that

[ 6 X V2 —1p x V2 dp = fa*E(gz) x grad 1 — 1 x grad @) .v, v(dx)

where, for x € 0*E, v, is the Federer exterior normal to E at z. (This is Green’s second
identity.)

p 179135 (475Y) Add new exercises:

(b) Let (X, p) be a metric space and p a strictly positive locally finite topological measure on
X. Show that we can define operations cl*, int* and 9* on PX for which parts (a)-(f) of 475C
will be true.

(e) Let (fn)nen be a sequence of functions from R” to R which is uniformly bounded and
uniformly Lipschitz in the sense that there is some v > 0 such that every f,, is y-Lipschitz.
Suppose that f = lim,, o f5, is defined everywhere in R”. (i) Show that if £ C R" has finite mea-
sure and finite perimeter, then fE z. grad fdp = lim,,_, fE z. grad f,du for every z € R". (ii)
Show that for any convex function ¢ : R™ — [0, 00[, [ ¢(grad f)dp < liminf, . [ ¢(grad f,)dpu.

(f) Let E C R" be a measurable set with locally finite perimeter. Show that

1
SUPzeRr\ {0} mH(EA(E + 1)) = sup oy foup [V-valr(da),

where v, is the Federer exterior normal of E at z when this is defined.
(g) Let E C R" be Lebesgue measurable. (i) Show that int*E is an F,s5 set. (ii) Show that if
E is not negligible and cl*E has empty interior, then int*E is not Gy, .

475Yb-475Y ¢ are now 475Yc-475Yd, 475Yd is now 474Xb.
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p | (statement of 476A(a-1)): for ‘ufC:C — R’ read ‘u[C : C — [0, 00[’.

p 1 Add new fragment to Lemma 476E:
(b)(ii) For any A C X, v*9(A) <v*A < 2v*9)(A).

p | (part (e-ii) of the proof of 476E) For ‘v*(B(x,d) Np(A)) = v*(B(z,d) N A) read
‘W (B(z,6) NY(A)) < p*(B(x,0) N A) < 2p"(B(x,0) Np(A))
where p is Lebesgue measure on R™.

p 186 111 (part (a) of the proof of 476G): for ‘E — AU (E, ¢; o)’ and, on the next line, ‘F — A(U(F,€) x
U(F,e€)), read ‘E +— vU(E,¢;0)" and ‘F — v(U(F,€) x U(F,¢))’.

p 186 1 12 (part (a) of the proof of 476G): for ‘{(Fe¢) : fU(Fe)XU(Fe) |z — yllA(d(z,y)) < B} read
UF: Juroxome Iz —ylAd(z,y) < B}

p 1 (part (b) of the proof of 476K): for  [,.(1 + (z[eo))v(dz) > [ (1 + (z]eo))v(dx) for every F € F’
read * [1o(1 + (z]eo))v(dx) <[4 (1 + (z|eo))v(dz) for every F' € F.

p 1 (proof of 476L) for ‘v* Ay’ read ‘vi Ay’.

p 190 1 29 (476Y) Add new exercise:
(b) Let » > 1 be an integer, and g € Cy(R") a non-negative ~-Lipschitz function, where
v > 0. Let ¢ : R" — [0,00][ be a convex function. Let F be the set of non-negative v-Lipschitz
functions f € Cp(R") such that f has the same decreasing rearrangement as g with respect to
Lebesgue measure g on R” and [ ¢(grad f)du < [ ¢(grad g)dp. (i) Show that F is compact for
the topology of pointwise convergence. (ii) Show that there is a g* € F such that g*(z) = ¢g*(y)
whenever ||z|| = ||yl

p 190 1 41 Three new sections have been added to Chapter 47:
477 Brownian motion
478 Harmonic functions
479 Newtonian capacity
These aim to give a foundation for the study of Newtonian capacity based on the theory of Brownian motion.
For more information see https://wwwl.essex.ac.uk/maths/people/fremlin/cont47.htm.

p 194 1 32 (481H, part (d)): for ‘D = sup.cc, vec, Dee’ vead ‘D = cq, e, Dec’-

p 195 1 13 (4811, the proper Riemann integral): to match 481G(iv), we need to allow the empty set as
a member of C. The same is required in setting up the Henstock integral (481J, 481K) and the McShane
integral (481M).

p 195 1 34 (481K): for ‘the family of all non-empty intervals’ read ‘the family of all non-empty bounded
intervals’.
p 200 1 2 (Exercise 481Xd): for ‘Sy(f, p)’ read ‘St(f, ) .

p 200 1 30 (481X) Add new exercise:

(j) Let X be a set, 3 an algebra of subsets of X, and v : ¥ — [0, co[ an additive functional. Set
Q={(z,C):x € C e X} and let T be the straightforward set of tagged partitions generated by
Q. Let [E be the set of disjoint families £ C ¥ such that ), . vE =vX, and A = {0¢ : £ € E},
where

de ={(z,C) : (z,C) € Q and there is an E € & such that C C E}

for £ € E. Set R = {R. : e > 0} where Re = {F : E € X, vE < ¢} for ¢ > 0. Show that
(X,T,A,%R) is a tagged-partition structure allowing subdivisions, witnessed by X.

p 200 1 31 (Exercise 481Ya): for ‘[[0, 1] x C]<“’ read ‘[[a, b] x C]<“.

p 203 1 25 (part (c) of the proof of 482B) There is a not-quite-trivial slip in the proof here. In the
(admittedly unimportant) case in which ) € C and v} # 0, it is not necessarily true that
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StEuE’ (f, V) = StE(fa V) + StE/ (f7 V)
for every t € Tg N Tg/, even when E N E' = §; rather, we have

StEuE/(fay) +StEmE/(f7V) = StE(faV)+StE/(f7V)
forall E, E' € £, so that F(EUE')+ F(ENE') = F(E)+ F(E'). So we need to show that F (@) = 0. But
this is true, because if ¢ is d-fine and s € T is -fine and R-filling, then 8" = s\ tg, 8" = s Uty are d-fine and
R-filling, and

St@(fvy):Ss”(fvy)_ss'<f>y)'

Accordingly, given € > 0, we can find § € A and R € R such that |Se (f,v) — Se/(f,v)| < € whenever s”, s
are 0-fine and R-filling, and we shall now have |Stq(f,v)| < € whenever t is §-fine, so that F'(#) = 0.

p 205 1 6 To make Theorem 482E apply to the Pfeffer integral (§484), the condition (iv) needs to be
relaxed fractionally. Instead of
(iv) A is a downwards-directed family of neighbourhood gauges on X containing all the uniform
metric gauges,
we need
(iv)(e) A is a downwards-directed family of gauges on X containing all the uniform metric
gauges;
(B) if § € A, there are a negligible set F' C X and a neighbourhood gauge §p on X such
that 6 2 g \ (F x PX)

p 205 1 29 (proof of 482E): for ‘(J,_,, Ci = W; belongs to R" read ‘X \ J,.,, Ci = X \ W; belongs to
R”.

P 206 1 32 (part (b) of the proof of 482F): for ‘Because | J,_,, C; € R’ read ‘Because X \ |J,., Ci € R’
p 207 1 22 (part (a) of the proof of 482G): for ‘(J,,, Ci N (FUF") = 0 read ‘U,,,, Ci N (F, UF,) = 0.

i<n
i<m
p 208 1 12 (part (c¢) of the proof of 482G): for ‘for each i’ read ‘for each m’.

p 209 1 22 The definitions of ‘full’ and ‘countably full’ families of gauges (482Ia) have been moved to
481Ec. 482Ib is now 482J, and 482J is now 482I.

p 210 1 21 B.Levi’s theorem, 482K, has been fractionally strengthened, and now reads
Let (X,T,A,R) be a tagged-partition structure allowing subdivisions, witnessed by C, such
that A is countably full, and v : C — [0, oo a function which is moderated with respect to T and
A.
Let (fn)nen be a non-decreasing sequence of functions from X to R with supremum f : X — R.
If v = limy,— 00 I, (fy) is defined in R, then I,,(f) is defined and equal to ~.

p 211 1 32 (Fubini’s theorem, 482M): the hypotheses given are not sufficient to support the argument
here. In order to apply Lemma 482L as called for at the end of part (b-i) of the proof, we need a further
hypothesis

(vi) whenever § € Ay and s € Ty is -fine, there is a §-fine s’ € T}, including s, such that
We = X1.

p 214 1 23 (482X) Add new exercise:

(m) Let (X,T,A,R), ¥ and v be as in 481Xj, so that (X,T,A,R) is a tagged-partition
structure allowing subdivisions, witnessed by an algebra ¥ of subsets of X, and v : ¥ — [0, o0]
is additive. Let I, be the corresponding gauge integral, and V C R¥ its domain. (i) Show that
xE € Vand I,,(xE) = vE for every E € ¥. (ii) Show that if f € R¥ then f € V iff for every ¢ > 0
there is a disjoint family & C ¥ such that Y Jp o vE =vX and ) 5o vE-sup, ,cp |f(z)—f(y)| <
e. (iii) Show that if (f,)nen is a non-decreasing sequence in V with supremum f € RX, and
v = sup,en Lo (fn) is finite, then I, (f) is defined and equal to v. (iv) Show that I, extends fdv
as described in 363L, if we identify L>°(X) with a space £ of functions as in 363H. (v) Show
that if 3 is a o-algebra of sets then I, extends fdy as described in 364Xj.
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p 214 1 24 (482Y) Add new exercise:

(a) Let X be the interval [0, 1], C the family of subintervals of X, Q the set {(z,C) : C € C, z €
int C'}, T the straightforward set of tagged partitions generated by @, A the set of neighbourhood
gauges on X, and R the singleton {[X]<“}. Show that (X, T, A,9R) is a tagged-partition structure
allowing subdivisions, witnessed by C. For C' € C set vC' = 1 if 0 € int C, 0 otherwise, and let
f be x{0}. Show that I,(f) = limy_, r(7,a,m) St(f, 1) is defined and equal to 1. Let F' be the
Saks-Henstock indefinite integral of f. Show that F'(]0,1]) = 1.

Exercises 482Ya-482Yc are now 482Yb-482Yd.

p 229 1 11 (part (a-vi) of the proof of 483R): for ‘F(z) = [ f x xAdy read ‘F(z) = [ |f| x xAdu'.

p 2301 32 (part (b-iii) of the proof of 483R)): for ‘supcee o F'(sup O)—F(inf C)’ read ‘supcee oy [F(sup C)—
F(inf O)].

p 231 1 36 Some of the exercises for §483 have been moved: 483Xl is now 483Yh, 483Xm is now 483Xl
483Xn is now 483Yd, 483Xo is now 483Yi; 483Ye-483Yf are now 483Y{-483Yg, 483Yg is now 483Y].

p 231 1 36 (part (iii) of Exercise 483X1, now 483Yh): for ‘whenever f € U and Z is a disjoint family
of non-empty open intervals’ read ‘whenever f € R® and Z is a disjoint family of non-empty open intervals
such that f x xI € U for every I € 7'.

p 2321 18 (483X) Add new exercise:

(m) For integers r > 1, write C, for the family of subsets of R" of the form [],_, C; where
C; C R is a bounded interval for each i < r. Set Q, = {(x,C) : C € C,, # € C}; let T,. be the
straightforward set of tagged partitions generated by @,, A, the set of neighbourhood gauges
on R", and R, = {R¢ : C € C.} where Rg = {R"\C': C C C" € (,} for C € C,. Let v,
be the restriction of r-dimensional Lebesgue measure to C,. (i) Show that (R", T, A,,R,) is a
tagged-partition structure allowing subdivisions, witnessed by C,.. (ii) For a function f : R"” — R
write ¥ f(z)dx for the gauge integral I, (f) associated with this structure when it is defined.
Show that if r, s > 1 are integers, f : R"™* — R has compact support and Iff f(z)dz is defined,
then, identifying R"** with R” x R*, Iff g(x)dz is defined and equal to ¥ f(z,y)d(z,y) whenever
g :R" — R is such that g(z) = ¥ f(z,y)dy for every z € R” for which this is defined.

p 232 1 21 (Exercise 483Ya): for ‘[0, co[” read ‘]0, oo’

p 233 15 (483Y) Add new exercises:

(k) Find a function f:R? — R, with compact support, such that If f is defined in the sense
of 483Xm, but ¥ f7T is not defined, where T'(z,y) = %(x +y,xz—vy) forz, y € R.

(1) Show that for a function g : R — R the following are equiveridical: (i) there is a function
h : R — R, of bounded variation, such that g =,. h (ii) g is a multiplier for the Henstock
integral, that is, f x g is Henstock integrable for every Henstock integrable f : R — R.

p 235 1 20 (part (c) of the proof of 484B): for ‘liminfyoh(t) > %liminfuo(l — ag(t)/") read
I 1, . s
lim inf; 0 tedom g R(t) > o lim infy o tedom o7 (1 — ag(t)/7).

p 236 1 28 (part (d-iii) of the proof of 484C): for ‘v(D;NO*E) > j’ and 'v{x} > j’ read ‘v(D;NO*E) > &’

and 'v{z} > 2.
p 239 1 30 (part (b-iii) of the proof of 484F): for ‘H C R’ read ‘H C R"".
p 240 1 10 (part (b-v) of the proof of 484F): for

By the choice of Dy, |JD; € R”; by the choice of R”, E\ Wy = EN(JD; belongs to R’. But

we know also that CNV \ E € R/, that is, C\ E € R/, because R’ = Rs,v). By the choice of R/,
C\W; €R. And t € T’ is a d-fine member of T,.

read
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By the choice of Dy, |JD} € R”; by the choice of R”, E\ Wy = E N |J D] belongs to R'. But
we know also that CNV \ E € R/, that is, C'\ F € R/, because R’ = Rﬁ,‘/). By the choice of R/,
C\Wy € R. And t' € T' is a d-fine member of Ty,.

p 240 1 30 (part (c) of the statement of 484H): for ‘whenever E € R’ read ‘whenever E € CNR’.

p 241 1 6 (part (d) of the proof of 484H): for ‘u, C, T, A and R’ read ‘u, Cu, To, A and R.

p 245 11 29-32 (part (d) of the proof of 484N): for ‘wH)’, ‘uu(Hy \ H),) read ‘ur—1H]’, ‘pr—1(Hp \ H),) .
p 246 1 32 (part (b) of the proof of 4840): for ‘diam C' < ¢’ read ‘diam C < (.

 for p(B(o(x),O)N[A] o e 1 (B(g(2),O)Ne[A]
p 248136 (part (a) of the proof of 484R)): for ‘lim sup, TBG@O > - L

"read ‘limsup; | uB(p(z),¢) N

727‘ :
p 251 116 (484X) Add new exercises:
(f) (Here take r = 2.) Let (0n)nen be a strictly decreasing summable sequence in |0, 1]. Define

f :R? = R by saying that f(z) = % if n € Nand d,41 < ||z|| < dp, O otherwise. Show
n " On+1

that lims o fR?\B(o,é) fdu is defined, but that f is not Pfeffer integrable.

(g) (Again take r = 2.) Show that there are a Lebesgue integrable f; : R — R and a Henstock
integrable fo : R — R, both with bounded support, such that (£1,&) — f1(&1)f2(&2) : R2 - R
is not Pfeffer integrable.

(i) Show that there is a Lipschitz function f : R™ — [0,1] such that R” \ dom f” is not thin.
(Hint: there is a Lipschitz function f : R — [0, 1] not differentiable at any point of the Cantor
set.)

484X{ is now 484Xh.

p 257 1 19 The proof of Theorem 491F is confused, with a potentially catastrophic misquotation of a
result from Volume 2, so I have re-written it.

p 259 1 12 (part (a-ii) of the proof of 491H): for the second ‘| [ f(yzz)(A * v)(dz) — a| < € for every y,
z € X read ‘| [ f(yzz)(vx X)(dz) — a| < € for every y, z € X

p 259 1 26 (part (b) of the proof of 491H): for

‘Because A is dense, zV "1 N A # 0 is not empty for every x € X, that is, AV = X; once
more because X is compact, there are xg,...,z, € A such that X = {J,.,, x;V. Set E; =
z;V\U,, z;V for each i <n. -

read

‘Because A is dense, V 1z N A # () for every x € X, that is, VA = X; once more because X is
compact, there are x,... ,z, € A such that X = J,, Va;. Set E; = Va; \ U, _, Va; for each
1 <n.’

7<i

p 263 1 370 (Example 491Ma): for ‘ul > 1 — uK + € read ‘uL > puX — pK +¢€'.

p 265 1 15 (part (c) of the proof of 491N): delete all references to ‘compactness’; all sets K, L are to be
taken to belong to K.

p 266 1 20 (proof of 491P): for ‘open G’ and ‘closed set F’, read ‘cozero set G’ and ‘zero set F.

p 267 1 26 (part (a) of the proof of 491R): the construction of the set I is muddled; for this subproof
the following works:

P For each m € N, set I,,, = {n: z, € G,,,}. We know that liminf, %#(Im Nn) > uGp >

pK for each m, so we can find a strictly increasing sequence (k;,)men such that %#(Im Nn) >

pK —27™ whenever m € N and n > ky,. Set I = U, ey Im N Emyr. I by <n < kg,

SN n) > (L () > pK — 27
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so liminf, %#(I Nn) > pK. On the other hand, for any m € N,

{n:nel,xn & Fn} CI\ Ly C ki

is finite, so

limsup%#(I Nn) <lim sup%#({i ci<n,x; € Fp})

n—oo n— oo

Accordingly limsup,,_, . %#(I Nn) < pK and d(I) is defined and equal to K. Q

p 268 1 25 Add new paragraph:
4918 The asymptotic density filter (a) Set

Fa={N\I:I€Z}={I:TCN, lim, o #(INn)=1}

Then Fj is a filter on N, the (asymptotic) density filter.
(b) For a bounded sequence (o, )nen in C, the following are equiveridical: (i) lim,,—, r, ay, = 0;

ey e 1
(i1) limy,— 00 —l Soro lakl =0.
(c) Forany me Nand ACN, A+m e Fqiff A€ Fy,.

p 269 1 1 Add new fragments to 491Xc:
(i) Show that there is a J C I such that d*(J) = d*(I \ J) = d*(I). (iii) Show that if d(I) is
defined and 0 < ae < d(I) there is a J C I such that d(J) is defined and equal to a.

p 269 1 3 Add new fragment to 491Xd:

(i)(e) Show that if I, K C N are such that d(I) and d(K) are defined, there is a J C N such
that d(J) is defined and d(J) = d*(JNI) =d*(K N1I).

P 269 1 16 Add new fragment to 491Xe, now 491Xg:
(iv) Show that a sequence (t;);en in [0, 1] is equidistributed iff lim,, o0 %—H St f(t;) is defined
and equal to y%l f for every Riemann integrable function f : [0,1] — R.

p 269 1 24 (Exercise 491Xi, now 491Yk): for ‘where g(t) = (¢,1) for t € Z’ read ‘where ¢(¢,0) = g(¢,1) =
(t,1) for t € Z.

p 270 1 44 Part (ii) of Exercise 491Xy (now 491Xw) has been dropped.

The exercises in 491X have been rearranged; 491Xe-491Xf are now 491Xf-491Xg, 491Xg is now 491Xi,
491Xh is now 491Ye, 491Xi is now 491Yk, 491Xu-491Xv are now 491Yp-491Yq, 491Xw-491Xy are now
491Xu-491Xw, 491Xz is now 491Xe.

New exercises are

(e) Let (X,X,u) be a probability space and (E,)nen a sequence in X. For x € X, set
I, ={n:neN, z e E,}. Show that [ d*(I;)u(dx) > liminf,, pE,.

(h) Let X be a topological space, p a probability measure on X measuring every zero set,
and (x;);cy an equidistributed sequence in X. Show that lim,, %H S o f(x;) is defined and
equal to [ fdu for every bounded f : X — R which is continuous almost everywhere.

(x) Let X be a topological space. A sequence (,)nen in X is called statistically convergent
tox € X if d{n : x, € G}) =1 for every open set G containing x. (i) Show that if X is first-
countable then (x,),en is statistically convergent to x iff there is a set I C N such that d(I) =1
and (z,)nes converges to  in the sense that {n :n € I, z,, ¢ G} is finite for every open set G

containing z. (ii) Show that a bounded sequence (o, )nen in R is statistically convergent to « iff

. 1 —
limy, s oo - Z?:Ol lo; — a| = 0.
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p 27111 As for 491Y, 491Yb-491Yf are now 491Y{-491Yj, 491Yg-491Yh are now 491Y1-491Ym, 491Yj-
491Y1 are now collected into 491Yo, 491Ym is now 491Yr, 491Yo is now 491Ys.
New exercises are

(b) Let 2 be a Boolean algebra, and v : 2 — [0, o0] a submeasure. Show that v is uniformly
exhaustive iff whenever (a,),en is a sequence in 2 such that inf, cyva, > 0, there is a set I C N
such that d*(I) > 0 and infi € I Nna; # 0 for every n € N,

(t) Let 2 be a Boolean algebra, A C 2\ {0} a non-empty set and a € [0,1]. Show that
the following are equiveridical: (i) there is a finitely additive functional v : 20 — [0, 1] such that
va > « for every a € A (ii) for every sequence (a,)nen in A there is a set I C N such that
d*(I) > « and inf;c 1y, a; # 0 for every n € N.

(k) Let 3 = PN/Z and d* : 3 — [0,1] be as in 4911. Show that d* is order-continuous
on the left in the sense that whenever A C 3 is non-empty and upwards-directed and has a
supremum c € 3, then d*(c) = sup,c 4 d*(a).

(q) Let (X, %, %, 1) be a 7-additive topological probability space. A sequence (x,)nen in X is
completely equidistributed if, for every r > 1, the sequence ({(x,1;)i<r)nen is equidistributed
for some (therefore any) T-additive extension of the c.l.d. product measure " on X". (i) Show that
if there is an equidistributed sequence in X, then there is a completely equidistributed sequence
in X. (ii) Show that if T is second-countable, then pN-almost every sequence in X is completely
equidistributed. (iii) Show that if X has two disjoint open sets of non-zero measure, then no
sequence which is well-distributed in the sense of 281Ym can be completely equidistributed.

(r) Suppose, in 4910, that p is a topological measure. Show that T, f* < RSf for every
bounded lower semi-continuous f : X — R.

p 271 1 26 (Exercise 491Yg, now 491Y1): add second part
(ii) Show that there is a separable compact Hausdorff space with a Radon measure which has
no equidistributed sequence.

p 271 1 29 Exercise 491Yi is wrong (unless we have a rather sophisticated definition of ‘non-trivial’), so
has been deleted.

p 271 1 38 Exercise 491Yn(i) is wrong (unless you assume the continuum hypothesis, or something of
the sort). I am not sure about part (iii). Part (ii) has been moved to 491Yo.

p 279 1 33 (part (b) of the proof of 493B): the second ‘{x : asx = z for every a € I}’ should be
x:aex =z for every a € Hy}'.

p 280 1 10 Proposition 493C is now 493Be. 493D-493F are now 493C-493E.

p 280 140 (part (c) of the proof of 493D, now 493C): ‘Take any non-negative f € U’ should be followed
by ‘and € > 0.

p 283 1 23 Lemma 493G and Theorem 493H have been moved to 4941-4941.. 4931-493K are now 493F-
493H.

p 286 1 11 (proof of 4931, now 493F): delete ‘orthonormal’.

p 286 1 22 (proof of 4931, now 493F): for ‘AyQ; > 1€ read ‘Ny Q| > 1e. In the next line, for
‘AxQy > %e’ read ‘Ny Q5 > %e’, and for ‘X-invariant’ read ‘H x-invariant’.

P 288 1 45 Exercise 493Xa is now 493Bf, and 493Xe is now 494Be. 493Xb-493Xd are now 493Xa-493Xc,
and 493X{-493Xg are now 493Xe-493Xf.
In addition there are new exercises:
(d) Prove 493G for infinite-dimensional inner product spaces over C.
(g) If X is a (real or complex) Hilbert space, a bounded linear operator T : X — X is
unitary if it is an invertible isometry. Show that the set of unitary operators on X, with its
strong operator topology, is an extremely amenable topological group.

p 289 117 (Exercise 493Ya): for ‘{g : ay # e} is finite’ read {g : ay # 0} is finite’.
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p 289 1 30 Exercises 493Yb and 493Yd are now 494X1 and 494Xf. 493Yc is now split between 494Cc
and 494YT.

p 289 142 (493Yd, now 494Xf): for lim,_, o Hniﬂ S x(wid)—fid-xd]|; = 0’ read ‘inf ey ||ni+1 S x(wid)—

P 290 1 19 A new section §494, ‘Groups of measure-preserving automorphisms’, has been introduced.
The former §494 is now §498.

p 291 1 6 There is a blunder in Proposition 494B, which now reads
498B Proposition Let (X, %, %, u) be an atomless Radon measure space, (Y, S, T,v) an ef-
fectively locally finite 7-additive topological measure space and A the T-additive product measure
on X xY. Then if W C X xY is closed and AW > 0 there are a non-scattered compact set
K C X and a closed set F' C Y of positive measure such that K x FF C W.

p 294 1 4 (part (b) of the proof of 495B): for ‘j € I;" read ‘j € J; .

p 294 19 (part (b) of the proof of 495B): for ‘whenever (E;);cn is a sequence in ¥ with union E’ read
‘whenever (E;);en is a disjoint sequence in ¥ with union E’.

p 294 1 22 (part (d) of the proof of 495B): for ‘disjoint family in ¥’ read ‘disjoint family in X/".
p 295 1 4 (statement of Lemma 495C): for ‘n; € I’ read ‘n; € N".

p 295 1 12-13 (proof of 495C): in ‘Let £ be the subring of PX generated by domgq’ and ‘H, =
UyCygc@.dom ¢'=¢ Ho'" replace € by some other symbol.

p 295 1 13 (proof of 495C): in ‘H, = Uqu’eQ dom g'—¢' Hg' is the union of a finite disjoint family in T’
replace ‘finite’ by ‘countable’. N

P 296 1 24 Add new result:
495F Proposition Let (X, X, 1) be an atomless measure space, (X;);cs a countable partition
of X into measurable sets and v > 0, Let v be the Poisson point process of (X, ¥, i) with intensity
v; for i € I let v; be the Poisson point process of (X;,3;, u;) with intensity v, where u; is the
subspace measure on X; and ¥; its domain. For S C X set ¢(S) = (SN Xy)ier € [[;c; PXi.
Then ¢ is an isomorphism between v and the product measure [[;.; v; on [[,c; PX;.

p | Exercise 495Xb(i) (now 495Xc) has been moved to the main exposition, as follows:
495H Lemma Let (X, ¥, 1) be an atomless o-finite measure space, and 7 > 0; let v be the
Poisson point process on X with intensity . Suppose that f : X — R is a 3-measurable function
such that pf~t[{a}] =0 for every a € R. Then v{S:S C X, f|S is injective} = 1.

p 1 Add new result:
4951 Proposition Let (X, X, 1) be an atomless countably separated measure space and v > 0.
Let ' be a complete probability measure on PX such that v'{S: S C X, SN E = (} is defined
and equal to e "F whenever E € ¥ has finite measure. Then v/ extends the Poisson point
process v on X with intensity .

p 299 1 14 (part (b-ii) of the proof of 495H) All the formulae written are, I believe, correct; but in the
line
VH =Y, cq. V'H, =3 o [VR(HL)5(dT) = [ vj.(H)o(dT)
there seems to be a rather large jump. To plug the gap, we can rewrite this bit, as follows:
(ii) For the general case, set Cp; = [0,1] \ U,.,. Ci;, Er; = F; x Cy; for each j < s. For
o € NOr+Dxs get
H, ={S:SCX', #(SNE;;) =0(i,j) for every i <r and j < s}.

By (i), we have v'H, = [ v(H,)#(dT) for every o € NIr+1)xs,
Set

i<r
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J={0:0 e NUTUXs 5(j j) =n,; fori <r,j<s}, K=Nrtxs\ j

H{ =U,c;Hs, Hy=U,cx Ho.
Then H; C H, HyN H = () and
H{UH)={S:SNE,; is finite for all t <r, j < s}

is v’-conegligible. Accordingly we have
Jon.amiar) = [wh). o)
>y /V’T(Hg)ﬁ(dT) =Y v'H,,

oeJ oced

/ (vp)o(PX'\ H)3(dT) > / (v). (H)i(dT)
>3 /V/T(H(,)ﬂ(dT) => VH,,

ceK ceK

while

YogesVHo +3 eV Ho = 1.
It follows (because all the v, are complete) that [ v7.(H)o(dT) is defined and equal to ) ., v' Hy =
Vv'H, as required. Q

p 300 1 20 (part (e) of the proof of 495H): for ‘H = {S: S C X', #(S N E;) = n; for every i < r}’ read
‘H={S:SCX #(SNE;)=n,; for every i < r}’.

p 300 1 22 (part (e) of the proof of 495H): for ‘the o-algebra T generated by H,’ read ‘the o-algebra T
generated by Hg’ .

p 300 1 32 (part (ii) of the statement of 495I): for ‘if u is strongly consistent with f* read ‘if (i), 5 is
strongly consistent with f.

p 301 1 12 (part (a) of the proof of 4951): for ‘[T is injective’ read ‘fz|T is injective’.

p 301 1 18 (part (b) of the proof of 495I): for ‘let v} be the image measure M)7" on PX'" read ‘let v/,
be the image measure )\’1/1;1 on PX".

p 301 1 20 (part (b) of the proof of 495I): for ‘fi(t) = >_,_, mE; for t € Y1 and i < 1’ read ‘fi(t) =
Zj<thEj forteY, and: <7r.
p 301 1 24 (part (b) of the proof of 4951): for ‘#(S’ N E.) = n;’ read ‘#(SN E.) =n; .
p 304 1 31 Add new part:
(b) If f € LY () N L3 (), [ QFdv is defined and equal to vy [ f2du+ (v [ fdp)*.
Parts (b) and (c) are now (c)-(d).
p 306 1 4 Propositions 495N and 4950 have been extended, as follows.
495Q Proposition Let (X, T, ¥, 1) be a Radon measure space such that p is outer regular
with respect to the open sets, and v > 0. Give the space C of closed subsets of X its Fell topology.
(a) There is a unique quasi-Radon probability measure 7 on C such that
H{C:#(CNE)=0}=e HE
whenever £ C X is a measurable set of finite measure.

(b) If Ey, ... , E, are disjoint sets of finite measure, none including any singleton set of non-zero
measure, and n; € N for ¢ < r, then

v{C : #(CNE;) =n; for every i < r} =] QUE)™ ;.

i=0 TLrL'
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(c) Suppose that p is atomless and v is the Poisson point process on X with density ~.
(i) C has full outer measure for v, and ¥ extends the subspace measure v¢.
(ii) If moreover y is o-finite, then C is v-conegligible.

(d) If X is locally compact then # is a Radon measure.

(e) If X is second-countable and u is atomless then 7 = v¢.

495R Proposition Let (X, %) be a o-compact locally compact Hausdorff space and M;: (X)
the set of Radon measures on X. Give Ml;\|r (X) the topology generated by sets of the form
{p: pG > a} and {p: pK < a} where G C X is open, K C X is compact and o € R. Let C be
the space of closed subsets of X with the Fell topology, and Pg(C) the set of Radon probability
measures on C with its narrow topology. For p € Mf{ (X) and v > 0let 7, 4 be the Radon measure
on C defined from g and v as in 495Q. Then the function (u, ) — 7, : Mg (X)x]0, 0o[ = Pr(C)
is continuous.

An extra fragment of argument required in 4950 is now part (a) of the proof.
p 307 1 34 (part (a) of the proof of 4950, now part (b)) for ‘¢ > 0’ read ‘n > 0’.
p 307 1 36 (part (a) of the proof of 4950, now part (b)) for ‘u(X\E) > puo(X\E)—¢€ read ‘uE < poE+¢€'.

p 307 1 39 (parts (b) and (c) of the proof of 4950, now parts (¢) and (d)): to allow for the possibility
that we have to look at sets of the form {C : C N K = (} and therefore need to consider the case C = 0),
most of the clauses ‘¢ < r’ should be replaced with ‘i < 7.

p 308 1 14 (part (c) of the proof of 4950, now part (d)): for ‘[ .y e 74 [Tacaz(1 - e~ 7AY read
Tlacaz e A per (1 — e A,

p 309 1 14 (part (b) of the proof of 495P): for ‘hj,(S) = gr,n+1(S) — grn(S)’ read ‘hyy(S) = grn(S) —
gk,n—l(Sy'

p 309 130 (part (d), or more properly part (c), of the proof of 495P): for ‘infgs, liminf; , Pr(h; < )’
read ‘infgsq liminfy_, o Pr(hy < B8).

p 310 1 8 (495X) These exercises have been rearranged: 495Xa-495Xg are now 495Xb-495Xh, 495Xh is
now 495Yb, 495Xm has been deleted, 495Xn-495Xp are now 495Xm-495Xo, 495Yb is now 495Yc, 495Yc is
now 495Yd.

p 311 1 35 (Exercise 495Ya): for ‘L' (A, i)’ read ‘U’.
p 311 1 37 (Exercise 495YDb, now 495Yc): for ‘L2 (B)’ read ‘L2 ().

p 311 1 42 Exercise 495Yc, now 495Yd, has been amended, and is now
(d) Let (X, p) be a totally bounded metric space, u a Radon measure on X and v > 0. Let C
be the set of closed subsets of X, and 7 the quasi-Radon measure of 495Q; let p be the Hausdorff
metric on C \ {#}. Show that the subspace measure on C \ {0} induced by U is a Radon measure
for the topology induced by p.

p 312 1 51 Two new sections have been added: §496 on Maharam submeasures, and §497 on Szemerédi’s
theorem.

p 3131 25 (4A1A) Add new fragment:
(c)(ii) If #(A) < ¢ and D is countable, then #(A”) < c.
The former (c-ii) is now (c-iii).

p 317 1 30 (part (b) of the proof of 4A1N: for ‘C¢ = U,y f(0¢(i))" read ‘Ce = ;5 f(0c(4))"-

p 318 1 26 (4A2A) Add new definitions:
Baire space A topological space X is a Baire space if [
(Grn)nen is a sequence of dense open subsets of X.
cadlag Tf X is a Hausdorff space, a function = : [0,00[ — X is cadlag (‘continue & droit,
limites & gauche’) or RCLL (‘right continuous, left limits’) if limg, 2(s) = z(¢) for every ¢t > 0
and limgq; z(s) is defined in X for every ¢ > 0.

heN G,, is dense in X whenever
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callal If X is a Hausdorff space, a function f : [0,00[ — X is callal (‘continue & 'une, limite
a Pautre’) if f(0) = limsyo f(s) and, for every t > 0, lim,; f(s) and limgy, f(s) are defined in X,
and at least one of them is equal to f(¢).

perfect A topological space is perfect if it is compact and has no isolated points.

p 321147 (4A2B) Add new parts:

(d)(vii) If f: X — [—00,00] is lower semi-continuous, and F is a filter on X converging to
y € X, then f(y) <liminf,_, = f(x).

(viii) If X is compact and f : X — [—00, 00] is lower semi-continuous then K = {x : f(z) =
infyex f(y)} is non-empty and compact.

(ix) If f, g : X — [0,00] are lower semi-continuous and f + ¢ is continuous at x and finite
there, then f and g are continuous at z.

(f)(iii) Let X and Y be topological spaces and f : X — Y a continuous open map. Then
H ~ f71[H] is an order-continuous Boolean homomorphism from the regular open algebra of Y’
to the regular open algebra of X. If f is surjective, then 7 is injective, and for H C Y, H is a
regular open set in Y iff 771[H] is a regular open set in X.

(H)(iv) If Xq, Yy, X3, Y7 are topological spaces, and f; : X; — Y; is an open map for each 1,
then (zg,x1) — (fo(zo), f1(x1)) : Xo x X1 — Yo x Y7 is open.

(j) Let X be a topological space and D a dense subset of X, endowed with its subspace
topology.

(i) A set A C D is nowhere dense in D iff it is nowhere dense in X.
(ii) A set G C D is a regular open set in D iff it is expressible as D N H for some regular
open set H C X.

p 32415 (part (a) of 4A2E): add new fragment
(iv) Any continuous image of a ccc topological space is ccc.

p 328 1 29 (4A2G) Add new parts:
(m) If X is a Hausdorff space, Y is a compact space and F' C X x Y is closed, then its
projection {z : (z,y) € F} is a closed subset of X.
(n) If X is a locally compact topological space, Y is a topological space and f: X — Y is a
continuous open surjection, then Y is locally compact.

p 330 1 34 Add new parts:
(b) Let (X, W) be a uniform space with associated topology . If W is countably generated
and ¥ is Hausdorff, there is a metric p on X defining W and ¥.
(i) Let (X,U) and (Y, V) be uniform spaces. If F is a Cauchy filter on X and f: X - Y isa
uniformly continuous function, then f[[F]] is a Cauchy filter on Y.
4A2Jb-4A2Jg are now 4A2Jc-4A2Jh.

p 339 141 (4A2Tc): for ‘If X is Ty’ read 'If X is Hausdorff’.
p 340 1 49 (4A2T(g-ii)): for ‘F € V whenever F' € C \ {0} and p(E,F) < € read ‘F € V whenever
FeC\{0} and p(E,F) < 2¢.
p 1 Add new remark to 4A2Ub: N¥ is homeomorphic to R \ Q.
p 341 1 18 (4A2U) Add new part:
(e) Give the space C(]0, 00[) the topology T, of uniform convergence on compact sets.
(1) C(]0,0]) is a Polish locally convex linear topological space.
(ii) Suppose that A C C(]0, oo[) is such that {f(0) : f € A} is bounded and for every a > 0

and € > 0 there is a 6 > 0 such that |f(s) — f(t)| < e whenever f € A, s, t € [0,a] and |s —t| <.
Then A is relatively compact for T..

p 343 1 27 (4A3G) Add new part:

(b) If X is any topological space, Y is a Ty second-countable space, and f : X — Y is Borel
measurable, then (the graph of) f is a Borel set in X x Y.
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p 343 1 38 To support the proof of 448P, we need to strengthen 4A3I to include the assertion that T’
can be taken to be zero-dimensional.

p 344 1 15 (part (c) of the proof of 4A3J): for ‘w; \ E and E belong to ¥’ read ‘wy \ E and E are Borel
sets’.

p 345 1 23 (part (a) of the proof of 4A3N): for ‘7; is (@ieIB(Xi),@ieJB(Xj))—measurable, so fis

&), sB(X;)-measurable’ read ‘7 s is (@iGIB(Xi), & ;e sB(X;))-measurable, so f is &), B(X;)-measurable’.
p 346 1 14 In 4A30, parts (d) and (e) have been exchanged.

p 346 1 33 Add new paragraph:
4A3Q Cadlag functions Let X be a Polish space and Cqie the set of cadlag functions from
[0, 0] to X, with its pointwise topology induced by the product topology of X [0.00[
(a) Ba(Cayg) is the subspace o-algebra induced by Ba(X![©-°l).
(b) (Caig, Ba(Caig)) is a standard Borel space.
(c)(i) For any t > 0, let Ba;(Caig) be the o-algebra of subsets of Cyi; generated by the functions
w > w(s) for s < t. Then (s,w) — w(s) : Caig % [0,2] = X is B([0, {])®Ba;(Caig)-measurable.
(i) (w,t) = w(t) : Caig x [0, 00[ = X is B([0, 0o[)®Ba(Caig)-measurable.
(d) The set C(]0,00[; X) of continuous functions from [0, oo to X belongs to Ba(Caig).
4A3Q-4A3V are now 4A3R-4A3W.

p 346 1 40 In Proposition 4A3R (now 4A3S), parts (a-i) and (a-ii) have been rewritten, and are now
(a) Let A C X be any set.
(i) There is a largest open set G C X such that AN G is meager.
(ii) H = X \ G is the smallest regular open set such that A\ H is meager; H C A.

p 349 1 42 Part (ii) of Exercise 4A3Xa has been upstaged by the new 4A3Ya, so has been dropped.

p 350 19 The exercises 4A3X have been rearranged: 4A3Xf is now 4A3Xg, 4A3Xg is now 4A3Xh, 4A3Xh
is now 4A3Xf{.

p 350 1 16 (4A3Y) Add new exercise:

(a) Give an example of a Hausdorff space X with a countable network and a metrizable space
Y such that B(X x Y) # B(X)®&B(Y).

(c) Give an example of compact Hausdorff spaces X, Y and a function f : X — Y which is
(Ba(X), Ba(Y'))-measurable but not Borel measurable.

4A3Ya is now 4A3Yb, 4A3Y-4A3Yc are now 4A3Yb-4A3Ye.

p 351 1 33 Parts (f) and (g) of 4A4B (‘bounded sets in linear topological spaces’) have been moved to
3A5N. Consequently 4A4Bh-4A4Bk are now 4A4Bf-4A4Bi. I have added a new part (j):

() If U is a first-countable Hausdorff linear topological space which (regarded as a linear
topological space) is complete, then there is a metric p on U, defining its topology, under which
U is complete.
p 356 1 18 (4A4J) Add new parts:

(i) Let U be an inner product space over ]g, and (e;);er an orthonormal family in U. Then
>ier [(ules)|? < |lul|? for every u e U.

(j) Let U be an inner product space over ]%, and C' C U a convex set. Then there is at most
one point u € C such that |Jul| < |jv|| for every v € C.

p 356 1 34 (4A4M) for ‘T[U] is the closed linear span of {Tv : v is an eigenvector of T}’ read ‘T([U] is
included in the closed linear span of {T'v : v is an eigenvector of T} .

p 356 1 18 (4A4J) Add new part:

(i) Let U be an inner product space over %, and (e;);er an orthonormal family in U. Then
>ier [(ules)|? < |lul|? for every w e U.
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p 357 1 37 (4A5B) Add new part:
(g) If » is an action of a group X on a set Z, then sets of the form {asz : a € X} are called
orbits of the action; they are the equivalence classes under the equivalence relation ~, where
z ~ 2’ if there is an a € X such that 2’ = asz.

p 359 1 2 (4A5E) Add new part:
(m) If Y is a subgroup of X, its closure Y is a subgroup of X.

p 359 1 29 Proposition 4A5J has been expanded, with an initial part dealing with quotients under group
actions, and a couple of extra facts about quotient groups; it now reads as follows.

Theorem (a) Let X be a topological space, Y a topological group, and « a continuous action
of Y on X. Let Z be the set of orbits of the action, and for x € X write n(x) € Z for the orbit
containing x.

(i) We have a topology on Z defined by saying that V C Z is open iff 771[V] is open in X.
The canonical map 7 : X — Z is continuous and open.
(ii) () 'Y is compact and X is Hausdorff, then Z is Hausdorff.
(8) If X is locally compact then Z is locally compact.

(b) Let X be a topological group, Y a subgroup of X, and Z the set of left cosets of Y in X.

Set w(z) = zY for x € X.
(i) We have a topology on Z defined by saying that V' C Z is open iff 7=[V] is open in X.
The canonical map 7 : X — Z is continuous and open.
(ii)(e) Z is Hausdorff iff Y is closed.
(8) If X is locally compact, so is Z.
(7) If X is locally compact and Polish and Y is closed, then Z is Polish.
(0) If X is locally compact and o-compact and Y is closed and Z is metrizable, then Z is

Polish.

(iii) We have a continuous action of X on Z defined by saying that zemw(z’) = w(z2’) for any
z, 7 € X.

(iv) If Y is a normal subgroup of X, then the group operation on Z renders it a topological
group.

p 362 1 37 (Proposition 4A5Q) Add a further equivalent condition:
(v) the bilateral uniformity of X is metrizable.

p 365 1 20 In Lemmas 4A6M and 4A6N some constants were imperfectly adjusted. In the statement of
part (a) of Lemma 4A6M, we need ‘max(|ull, [|v]|) < 2’ rather than ‘max(||ul|, |v]|) < 3’. The proof works
unchanged, except that on the last line we need ‘y < %’ instead of ‘“y < %’. In the proof of 4A6N we can
now change the false claim ‘[|2v,|| < 3’ into the true statement ‘[|2v,|| < 2’ before quoting 4A6Ma.

p 366 1 29 Add new result:
4A60 Proposition Let U be a normed algebra, and U*, U** its dual and bidual as a normed
space. For a bounded linear operator T : U — U let T" : U* — U* be the adjoint of T and
T" . U** — U** the adjoint of T".
(a) We have bilinear operators, all of norm at most 1,
(fyx) > fox : U xU —=U",
(@, f) = g f: U™ xU" = U",
(p,0) = pop : U™ x U™ = U™
defined by the formulae

(fex)(y) = flxy),

(¢of)(

(@) (f) = d(vo f)
forall z, y e U, f € U* and ¢, b € U**.
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(b)(i) Suppose that S : U — U is a bounded linear operator such that S(zy) = (Sz)y for all
x,y € U. Then S (¢porp) = (S"¢)o1p for all ¢, o € U**.
(ii) Suppose that T : U — U is a bounded linear operator such that T(xy) = z(Ty) for all
x,y € U. Then T"(¢po1p) = ¢o(T"9) for all ¢, ¢ € U**.

p 368 1 50 In the reference
Frolik Z. [61] ‘On analytic spaces’, Bull. Acad. Polon. Sci. 8 (1961) 747-750
the volume and page number should be Bull. Acad. Polon. Sci. 9 (1961) 721-726. P. Monteiro
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