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Abstract

We investigate submeasures on Boolean algebras in the context of Maharam’s problem and
its solution. We generalise results that were originally proved for measures, to cases where
additivity is not present. We investigate Talagrand’s construction of a pathological exhaustive
submeasure, attempting to give a more explicit description of this submeasure and we also
consider some of its forcing properties. We consider the forcing consisting of submeasures
that have as their domain a finite subalgebra of the countable atomless Boolean algebra.
We find and investigate a linear association between the real vector space of all real-valued
functionals on the countable atomless Boolean algebra, which includes the collection of all

submeasures, and the space of all signed finitely additive measures on this Boolean algebra.
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1 Introduction

1 Introduction

Given a non-empty set X, a collection A of subsets of X such that X € A and A is closed
under intersections and complementation (with respect to X) is called an algebra of sets. A
function p : A — R is called a measure if and only if p(a) > 0and aNb =0 — plaUb) =
p(a) + p(b), always. If A is closed under countable unions then A is called a o-algebra of
sets. If for every pairwise disjoint sequence (a;);en from A we have p(|J, ai) = >, p(a;) then
the measure pu is called o-additive. A very familiar and central example is, of course, the
Lebesgue measure on the collection of Borel sets of the unit interval [0, 1]. It is easy to check

that every measure p satisfies the following properties:
o () =0;
o ula) < u(d), if a C b;
o u(aUb) < pu(a)+ p(d), always.

A function satisfying the above three properties is called a submeasure. If A is a o-algebra
then a submeasure p is called continuous (or Maharam) if and only if for every sequence
a; 2 ag 2 -+ from A with an empty intersection, we have inf; u(a;) = 0. Every o-additive

measure is continuous.

These definitions extend in the natural way to the case when A is an arbitrary o-complete
Boolean algebra (that is not necessarily isomorphic to a o-algebra of sets). A submeasure is
called strictly positive if and only if (Va)(a # 0 — p(a) > 0). If we identify Borel subsets
of [0,1] that differ by a set of measure 0 then the corresponding collection (of equivalence
classes) defines a o-complete Boolean algebra M, the random algebra, on which the Lebesgue

measure defines a strictly positive o-additive measure.

According to [11, Page 880], the following problem was first posed by D. Maharam. It is

also known as the control measure problem. It certainly appears in [28].

Problem A. (Maharam) Does there ezist a o-complete Boolean algebra that carries a
strictly positive continuous submeasure (a Maharam algebra) but does not carry a strictly

positive o-additive measure?

Notice that it is not as difficult a task to find examples of strictly positive continuous sub-
measures that are not measures (see Example 4.4, below). Maharam’s problem has many
equivalent formulations (see [12]), but arguably the simplest and that carrying the “least
structure” is as follows. Call an algebra of sets A atomless if and only if every non-empty
member of A has a non-empty strict subset that is also a member of A. There is (up to

isomorphism) only one countably infinite atomless algebra of sets, which we denote by A.

Problem B. Does there exist a submeasure p : A — R such that:

We shall define everything properly in the next section.

10



1 Introduction

e For every sequence (a;)ien of pairwise disjoint members of A we have lim; pu(a;) = 0;

o There exists an € > 0 such that, for every n € N, there exists a sequence ay,...,an of

patrwise disjoint members of A such that inf; u(a;) > €?

Problem A has a positive solution if and only if Problem B does. Note that the transition from
Problem A to Problem B (or rather from Problem B to Problem A) is not easy since it re-
lies on the rather “deep” theorem of Kalton and Roberts from [19] (see Theorem 2.11, below).

A solution to Maharam’s problem was announced in 2006 by M. Talagrand and was even-
tually published in [33]. In [33] a submeasure is constructed satisfying the properties listed
in Problem B. Between the time of its formulation and the announcement of its solution,
Maharam’s problem obtained a considerable amount of attention and notoriety, and was gen-

erally considered an important problem of measure theory (for example, see [29]).

It is clear from the above two formulations that Maharam’s problem is a very natural prob-
lem and, at the same time, a very simply stated problem. Moreover, the fact that a counter
example has been provided means that there is now a theory of continuous submeasure open

for investigation that is different from the classical theory of measures.

Despite the fact that Maharam’s problem is no longer open, it is not clear how much more
insight we have into the problem in light of its solution and, in particular, why it was so
difficult. Talagrand’s solution is a very intricate and difficult one, even after the dust has

settled. Trying to master it poses a completely different set of problems altogether.

There are also many interesting questions surrounding Talagrand’s solution. Most notably
perhaps is the question of whether or not Talagrand’s example of a complete Boolean algebra
that does not carry a strictly positive og-additive measure has a complete regular subalgebra
that does. This is a very natural question to ask, but more than this, its solution is related
to the well-known problem of Prikry (see [34]). Just as we can quotient the Borel sets of [0, 1]
by sets of Lebesgue measure 0, we can instead quotient by the collection of meagre subsets

to obtain the so called Cohen algebra C. Prikry’s problem can then be stated as follows.

Problem. (Prikry) Is it relatively consistent with ZFC' that every ccc o-complete Boolean
algebra regularly embeds either Ml or C?

Recall that a Boolean algebra satisfies the countable chain condition (ccc) if and only if it
contains no uncountable antichains. If it is the case that Talagrand’s algebra does not contain
a regular subalgebra carrying a strictly positive o-additive measure then this algebra will be
the first known example (in ZFC) of a ccc complete Boolean algebra that does not regularly

embed M or C, and of course Prikry’s problem would have a negative solution.

In this dissertation we investigate submeasures on Boolean algebras in the context of Ma-

haram’s problem, its solution, and the many (still open) questions that have arisen as a

11



1 Introduction

result of this solution. Either directly or indirectly we have ultimately been motivated and
influenced by these three themes. The techniques used in this dissertation are in the main
combinatorial, although we do consider some forcing, but this is never more complicated than

one step forcing (the point being that there is no iterated forcing).

We have organised this dissertation into sections. Each section will make use of the pre-
liminaries (Section 2) but we have tried to make them as self contained as possible; each with
their own definitions and motivating discussion. We have provided an index of symbols and

definitions on page 96.

Let us now summarise the results of this dissertation. In Section 3 we generalise two re-
sults that were originally proved for measures to the case where additivity is not present.
The first result (Theorem 3.2) states that under Todorcevic’s Open Colouring Axiom, the
Boolean algebra P(w)/Fin does not contain a Maharam algebra, as a subalgebra. The orig-
inal result is from [5] which states that P(w)/Fin does not contain M as a subalgebra. The

second result of this section reads as as follows.

Theorem (3.6). Let B be a o-complete Boolean algebra and 2 a subalgebra carrying an

exhaustive submeasure . Then there exists a continuous submeasure [ on o(2l) such that

e (Va e 2A)(u(a) < p(a)).

o If X\ is another continuous submeasure on o(2A) such that (Va € A)(A(a) < p(a)) then
(Ya € o(2)(Ma) < fia))-

o If yu is o-subadditive then (VYa € A)(u(a) = fi(a)).

Here o(2) denotes the smallest o-complete o-regular subalgebra of B generated by 2. This

is analogous to the corresponding classical result for measures from [37].

In Section 4 we show that if one forces with the collection of all normalised submeasures
1 such that the domain of u is a finite subalgebra of A, then any generic for this forcing will
define a submeasure that is not uniformly exhaustive but is exhaustive with respect to the
antichains from the ground model (Theorem 4.1). We also discuss possible applications for

this result.

In Section 5 we consider the forcing notion associated to the o-ideal path of Borel sets that
have v-measure 0, where v is Talagrand’s pathological exhaustive submeasure. We show that
the collection of random reals in any forcing extension due to this ideal is v-null, once v has
been constructed in this extension. We also give a proof, following [24], that the collection of
ground model reals will be v-null and meagre in any such extension. We show, however, that
the ideal path is analytic on Gs, and therefore that this last result concerning the ground

model reals actually follows from [8].

12



1 Introduction

In Section 6 we attempt to give an explicit description of the values that Talagrand’s sub-
measure v takes. This is motivated by the fact that the values of the Lebesgue measure on
2% are easily calculable. However, we do not get particularly near to v, but instead consider

the very first pathological submeasure v constructed in [33]. We show for example that

o[22 = 25

neN

In the final section we find and investigate a linear map which sends each real-valued func-
tional (and therefore each submeasure) g on A, to a signed finitely additive measure f(g) on
A (Theorem 7.2). We define such a map explicitly and investigate the submeasure obtained
as the preimage of the Lebesgue measure. We consider the corresponding forcing notion and
show that it contains an antichain of length continuum. We show that the determining real

added by this forcing cannot be a splitting real.

13



2 Preliminaries

2 Preliminaries

In this section we present the background material needed for this dissertation. Our intention
is not to give an introduction to these topics but only to consolidate the required information,
provide references and also to establish notation. As a rule of thumb, we present only concepts
that the author did not see as an undergraduate student. For example we do not define what
a topological space is or what a partial order is, since these notions seem to be standard

enough.

2.1 General notation and product spaces

We let N = {1,2,3,...} and w = {0,1,2,3,...}. If n € N then by [n] we mean the set
{1,2,3,...,n}. If n € w then we will sometimes identify n with the collection {0,1,2,3,...n—1}
(by considering it as a von Neumann ordinal). In this case 0 is identified with (. The first
infinite cardinal and the first uncountable cardinal are denoted by Ny and N, respectively.
The size of the continuum (the cardinality of R) is denoted by ¢. The first uncountable ordinal
is denoted by w;. Given two sets X and Y we let XY denote the collection of all Y valued
functions with domain X. If f € XY, then we shall denote X by dom(f), and {f(z): 2z € X}
by ran(f). If A C X, then by f[A] we shall mean the set {f(a) : a € A}. The powerset of
a set X is denoted by P(X). Given a set X we will write [X]<“ to mean the collection of
all finite subsets of X. The collection of countably infinite subsets of X will be denoted by
[X]“. The symbol Id will always represent an identity map. If s and ¢ are sequences, then

by s™t we shall mean the sequence that is formed by concatenating ¢ to the right of s.

Given a sequence of non-empty sets (X;);c; we will always equip
Xo=[[Xi={f:N=JXi: () (f(i) € X)},

with the Tychanoff topology, where each X is equipped with the discrete topology. If I C J
and s € [[;c; X; then by [s] we mean the collection

{feX:(Vie)(s@)=f(i))}

Sets of the form [s], for s € [],.; X; and [ finite, form a base for the topology on X. These
will be clopen (closed and open) and indeed the collection of clopen sets of X will be subsets
of X that are a finite union of sets from this just described base. Thus X is 0-dimensional
(has a base of clopen sets). We denote the collection of clopen sets of X by Clopen(X) and
the collection of Borel sets of X by Borel(X). If the X; are finite then the space X will be
compact. This follows by Tychnoff’s theorem, since each X; is compact. To avoid Tychnoft’s
theorem see [13, Theorem 30]. It is straightforward to see that X is Hausdorff. In the case
when each X; = {0,1} and I = w, we will denote X by 2“.

14



2 Preliminaries

Suppose that J = N, then X is metrisable by

d(f,g) :=27"

where

n:=min{k : f(k) # g(k)}.

If for each i we have a group structure (X;,0;,4;) then X may also be considered a group

where addition is given by

(f +x 9)(@) = f(i) +i 9(4)

and the identity is given by

2.2 Boolean algebras

Unless otherwise stated, everything in this subsection may be found in [12] or [22].2 A
Boolean algebra B := (B,0,1,+,-) is a commutative ring (with unity) such that multipli-
cation is idempotent, that is, (¥b)(b?> = b). We let BT be B \ {0}. There exists a natural
partial order on BT defined by

a<mbra-b=a.

Notice that if B is a Boolean algebra and a € 8" then the collection
{beB:b<ypa}
also forms a Boolean algebra with unit a. We denote this Boolean algebra by B,.

A Boolean algebra B is called atomless (or non-atomic) if
(Va € B)(Tb e BT)(b <y a).

If a € BT is such that (Vb € BT)(b £ a) then a is called an atom of B. The collection of
atoms of B will be denoted by atoms(B). Of course these definition apply to any partial order.

We can define a new binary operation on B by
aUsb=a+b+a-b.

The use of the familiar ‘U’ is not really an abuse of notation. Notice that if A is an algebra

of subsets of a non-empty set X, then (A, 0, X, A,N) is a Boolean algebra and that U4 = U.3

2The book [12] is available for free.
3For concreteness, recall that if X is a non-empty set then A C P(X) is an algebra of subsets of X if
and only if the following conditions hold:

e De A
e acA— X \a€ A

15



2 Preliminaries

Here A represents the symmetric difference of two sets

alAb:=a\bUb\ a.

The converse of the above forms part of the well known Stone representation theorem.*

Theorem 2.1 (Marshall H. Stone). Every Boolean algebra is (ring) isomorphic to an algebra

of sets.

In fact the algebra of sets in Stone’s theorem will be the collection of clopen sets of a com-
pact Hausdorff 0-dimensional topological space. This topological space is known as the Stone

space of B and it is unique up to homeomorphism.

The Stone space of a Boolean algebra has a simple enough description. Given a Boolean

algebra B, a collection u C B is called a filter if and only if the following conditions hold:
o 0¢u;
e Va,beB)acuNa<pb—becu),
o (Va,beu)(a-beu).

A filter u is called an ultrafilter if and only if it is maximal with respect to the above three
conditions. In the case that B = P(N), an ultrafilter u is called non-principal if and only
if it does not contain any finite sets. Let Ult(*8) denote the collection of all ultrafilters in 8.

On Ult(®B) we can define a topology in which the basic open sets are sets of the form
{u € Ult(*B) : a € u}, (2.1)

for a € %B. This topological space is compact Hausdorff and 0-dimensional. The sets given

by (2.1) are clopen and the map
F:a— {ueUltB):acu}
defines an isomorphism between 9B and the algebra of clopen subsets of Ult(5).

Notice that for a Boolean algebra 9B the operations -+, - and Uy correspond to A, N and U,

respectively, in its Stone space. Notice also that
a <y b+ F(a) C F(b).

As is usual, we shall often take advantage of this (notational) association and not distinguish

between, for example, + and A. We will also drop the subscripts on the Boolean operations

e a,be A—anbe A

The algebra A is called a o-algebra if for every sequence (an)nen we have | J,, an € A.
4The rest of Stone’s theorem needs some category theory which does not concern us here.

16



2 Preliminaries

since this should never cause any confusion.

Two members a and b of a Boolean algebra are disjoint if and only if a-b = 0. A sub-

set X of a Boolean algebra is called an antichain if and only if
(Va,be X)(a#b—a-b=0).

If an antichain X C B is maximal (as an antichain) then it is also called a partition of ‘8.
A Boolean algebra B satisfies the countable chain condition (ccc) if and only if every

antichain in B is at most countable.

A subset Z C *B is called an ideal if and only if the following conditions hold:
o 1< u;
e Va,beB)acuNa>b—becu)
o (Va,beu)(aUb € u).

An ideal 7 on B is called o-complete if and only if for every countable X C 7 we can find
a € 7 such that
a = sup X,

where the supremum here is taken with respect to < on B.

Given an ideal Z on a Boolean algebra % we can construct a new Boolean algebra, the quo-
tient of B by Z, by identifying members of 96 that differ by a member of Z. More precisely,
we say that a ~ b if and only if a/Ab € 7 and we form the collection of equivalence classes
B/Z = {[b]~ : b € B}. We define the operations of + and - on B/Z by [a]~ + [b]~ = [a + b]~
and [a]~ - [b]~ = [a-b]~. Under these operations B becomes a Boolean algebra with constants
[0]~ and [1]~.

A Boolean algebra 9B is called o-complete if and only if every countable subset X C B
has a least upper bound in B (and therefore a greatest lower bound) with respect to <. A
Boolean algebra is called complete if and only if every subset X C B has a least upper
bound in B. If X C B and X has a least upper bound in 8 then we shall denote this

(unique) element by
> X

Similarly we denote the greatest lower bound of a set (should it exist) by

I1x

If %5 is a o-complete ideal on a o-complete Boolean algebra then B/Z will be o-complete

also.

17



2 Preliminaries

Fact 2.2. ([22, Lemma 10.2]) If a o-complete Boolean algebra is ccc then it is complete.

Let us now discuss homomorphisms between Boolean algebras. Homomorphisms, epimor-
phisms, monomorphisms (or embeddings) and isomorphisms are defined as they are for rings
(following [1], for example). A Boolean algebra 2 is a subalgebra of B if and only if the
identity map on 2 is a monomorphism from 2{ into 5. If 2 is a subalgebra of B, then 2 is

called a o-regular subalgebra of B if and only if for every countable X C 2 we have

A A B
ZXGQ[%ZX:ZX.

We call 2 a regular subalgebra of B if and only if we can drop the restriction that X
be countable in the definition of o-regular. An embedding f : 2 — B is called o-regular
embedding if and only if f[2] is a o-regular subalgebra of 8. Similarly we define a regular

embedding.

Given a Boolean algebra %8 and a subset X C B, we will denote by (X) the subalgebra
of B generated by X. More specifically we have

(X) = m{Ql : 2 is a subalgebra of B and X C 2}.

With regards to this last definition, we have the following.
Fact 2.3. ([22, Corollary 4.5]) If B is a Boolean algebra and X C B, then |(X)| = |X]|.

If B is o-complete then we can consider
o(X) = ﬂ{?l : 2 is a o-complete o-regular subalgebra of 8 and X C 2}.

We say that o(X) is o-generated by X. There is of course the analogous definition without
the ‘o’, but since we will always be concerned with ccc Boolean algebras, these definitions

will always coincide.

The following discussion follows [18]. A partial order (P, <) is called seperative if and
only if
(Va,b € P)(a £b— (Fc < a)(Vd < c)(d £D)). (2.2)

Notice that every Boolean algebra gives rise to a separative partial order since we can always
take ¢ := a \ b in (2.2). If (P, <) is a separative partial order then there exists a complete

Boolean algebra B and an injective map f : P — BT with the following properties:
o (Va,b€ P)(a<b< f(a) < f(b));
o (VaeBM)(Tbe P)(f(b) <a).

The complete Boolean algebra here will be unique up to isomorphism, and is called the

completion of P. It follows that if (P, <) arrises from a Boolean algebra then f(1) = 1

18



2 Preliminaries

and we can extend f so that f(0) = 0. Moreover, it will follow from the first item above
that f is an embedding. The second item above says that the image of P under f is dense
in 8. Concisely then, we may say that every separative partial order embeds densely into
a complete Boolean algebra. Given a partial order (P, <), two of its members a and b are
called compatible if and only if there exists ¢ € P such that ¢ < a and ¢ < b. Of course if P
arises from a Boolean algebra then a and b are compatible if and only if they are not disjoint.
In the case that a partial order (P, <) is not separative we define a separative partial order
(Q, <), called the separative quotient of P, and a map g : P — @ such that the following
hold:

e (Va,be P)(a<b— g(a) 2 g(b));
e (Va,b € P)(a and b are compatible in P <> g(a) and g(b) are compatible in Q).

The partial order () is defined as follows. Let ~ be the equivalence relation on P defined by
a~ b+ (Ve € P)(a is compatible with ¢ <+ b is compatible with c).
Then @ is the collection of equivalence classes of ~ and = is defined by
[a] < [b] <> (Ve < a)(c and b are compatible).

Once again, for more details on separative partial orders and separative quotients see [18].

Recall that a subset of a topological space is nowhere dense if and only if the interior
of its closure is empty. A set is meagre if and only if it is a countable union of nowhere
dense sets. Two very central examples of Boolean algebras are as follows (the third, the

random algebra is discussed in the next subsection).
Definition 2.4. Fiz once and for all the following Boolean algebras.
e A = Clopen(2¥) (Cantor algebra).
e C = Borel(2¥)/Z where I denotes the o-ideal of meagre subsets of 2* (Cohen algebra).

It is easy to check that the Cantor algebra is atomless and countable. The following is not

so easy to check.

Fact 2.5 ([22, Corollary 5.16]). The Cantor algebra is the unique countable atomless

Boolean algebra.

Of course one can replace the space 2* by X := [[, X; for finite and non-empty sets X; and

Clopen(X) will still be atomless and countable. The natural map from
A—C:awm [dz

witnesses that the Cohen algebra has a countable dense subset, and therefore must be ccc.

Since the ideal Z is o-complete and C is ccc, C must be complete (Fact 2.2). The same map

19



2 Preliminaries

witnesses that the Cohen algebra is the completion of the Cantor algebra. By uniqueness of

such completions we obtain the following.

Fact 2.6. The Cohen algebra is the unique complete atomless Boolean algebra with a countable

dense subset.

Finally let us recall here the concept of a direct limit. Everything is taken from [17, Pages
49-51]. Since we are only interested in Boolean algebras we present direct limits in terms of

them only.

Definition 2.7. A directed system is a triple ((I, <), (B;)icr, (fij)ijer) where (I,<) is a
partial order, (%B;)icr is sequence of Boolean algebras and (f;; : B; — Bj)ijer is a sequence

of maps, such that the following hold:
o for every i,j € I there exists k > 1,j;
e if i = j then f;; = 1d;
e if it < j then f;; is a homomorphism;
e if i < j<kthen fir = firo fij-

Given a directed system ((I, <), (By)ier, (fi,j)ijer) let B = J;c{i} x B; (the disjoint union
of the %B;). For (i,a),(j,b) € B say that (i,a) ~ (j,b) if and only if there exists k > 4, j such
that f; x(a) = f;r(b). Clearly ~ is an equivalence relation. Let g; : B; — B/ ~ be the map

a — [(i,a)]~ and call these the limit maps. Define a Boolean structure on B/ ~ as follows:
e 1 =ygi(1) and 0 = g;(0), for some i € I;

e a+b=c, if and only if, we can find some ¢ € I and a;, b;, ¢; € B; such that a; € a,b; €
b,c; € ¢ and a; + b; = ¢;;

e a-b=c, if and only if, we can find some ¢ € I and a;, b;, ¢; € B; such that a; € a,b; €

b,c; € cand a; - b; = ¢;.

The structure B := (B/ ~,+,-,1,0) is called the direct limit of our directed system. The
maps g; will always be homomorphisms, and if ¢ < j then g; = g; o f; ;. If the maps f; ; are
injective (embeddings) then the g; will be also. Moreover, if the f;; are injective then the

direct limit 93 is unique up to isomorphism. More precisely, we have the following.

Fact 2.8. Suppose that the f; ; are injective. If we have a Boolean algebra € and homomor-
phisms h; : B; — € such that for each i < j we have h; = hjo f; j and € = |J,;ran(h;), then
there exists an isomorphism F : B — € such that h; = F o g;, always.

2.3 Submeasures and Maharam’s problem

Once again, unless otherwise stated everything in this subsection can be found in [12]. Recall

from the introduction, the definition of a submeasure on a Boolean algebra.
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Definition 2.9. Given a Boolean algebra 5, a function p: B — R is called a submeasure
if and only if the following hold:

e 11(0)=0;
o (Va,be B)(a<b— pula) <pud) (monotonicity);
o (Va,b e B)(u(aud) < pula)+ u(b)) (subadditivity).

We let Null(u) denote the collection of all a € B such that p(a) = 0. The submeasure p is
called strictly positive if
(Va)(a >0 — p(a) > 0).

A submeasure p is normalised if u(1) = 1.
A submeasure on a Boolean algebra B is diffuse if and only if for every e > 0 we can find a
partition ay, ..., a, of B such that for every i, u(a;) < e.
If a submeasure p on a Boolean algebra B satisfies
o (Va,beB)(anb=0— p(a)+ u(d)) (additivity),

then u is called a finitely additive measure. Both additivity and subadditivity have their
‘o’ analogues. A submeasure i on a Boolean algebra 95 is o-subadditive if it satisfies the

following condition:
o (VX e[B]Y)XXe€DB = pu(X X) <> cx () (o-subadditivity).
The submeasure u is called o-additive if it satisfies the following condition:
o (VX € [®B]¥)([(X is an antichain)A(} X € B)] — u(d>_X) = >, cx u(z)) (o-additivity).
We will call a o-additive submeasure a measure.
A functional on a Boolean algebra 9B is a function u : 8 — R such that x(0) = 0. Notice

that any non-negative valued (finitely) additive functional is a submeasure and any non-

negative valued o-additive functional is a o-subadditive submeasure. An additive functional

that can take negative values will be called a signed measure.’

Crucial to Maharam’s problem (and this dissertation) are the following properties.

Definition 2.10. Let B be a Boolean algebra carrying a submeasure . The submeasure

1s called
e exhaustive, if for every antichain {ag,a1,...} C B we have lim, p(a,) = 0.

e uniformly exhaustive, if for every € > 0 there exists N € N such that for every

pairwise disjoint ay,...any € B we have min, u(a,) < €.

®In [12] measures take values in R U {oo}. All measures we consider here are real-valued.
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e pathological, if the only finitely additive measure dominated by p is the constant 0
function. A submeasure A on B dominates a submeasure p if and only if (Va €
B)(u(a) < Xa)), and we write pu < A.

e continuous if for every sequence a1 > as > --- from B such that [, a; = 0 we have

u(I1; ai) = 0.

It is useful to know that continuity of a submeasure p on a complete Boolean algebra B, as

stated above, implies that if (a;);cn is a sequence from B such that
e -Y 1l 29
g2l o>

then we have

lim p(a;) = p(I]D e

i j>i
This implies, for example, that every continuous submeasure is exhaustive. The property

(2.3) gives rise to the sequential topology on B which we do not consider here, but is given a

thorough treatment in [2].

Given two submeasures p and A on a Boolean algebra 2B we say that A is absolutely con-

tinuous with respect to p if for every sequence (a;);cn from B we have
lim p(a;) = 0 — lim A(a;) = 0.
(2 7
We write A < p. We say that A and p are equivalent if and only if A\ < p and p << A.

Notice that every finitely additive measure is uniformly exhaustive. A converse to this is
the well known result due to N. J. Kalton and J. W. Roberts.

Theorem 2.11. ([19]) A submeasure is uniformly exhaustive if and only if it is is equivalent

to a finitely additive measure.
Proof. Omitted, but see [9, Theorem 7H] for a concise proof. O

It is straightforward to see that if a submeasure p is absolutely continuous with respect to a
uniformly exhaustive submeasure then y is also uniformly exhaustive. Thus the hard part of

the Kalton-Roberts theorem is in the ‘only if’ direction.

Definition 2.12. An atomless Boolean algebra B is called a Maharam algebra if and only
if it is o-complete and carries a strictly positive continuous submeasure. An atomless Boolean
algebra B is called o measure algebra if and only if it is o-complete and carries a strictly

positive measure.

If the domain of a measure is o-complete then that measure will be continuous. This gives

the following.
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Fact 2.13. Every measure algebra is a Maharam algebra.

If %5 is a Boolean algebra carrying a strictly positive exhaustive submeasure y, then for each

€ > 0, every antichain contained in
{a € B : pla) > €}
must be finite. Since we have

BT = U{aE B:ula) >1/n},

neN
we obtain the following.
Fact 2.14. Every Maharam algebra is ccc.

We can define the ‘Lebesgue measure’ on 2 by defining A : Clopen(2¥) — R by A([s]) = 27,
This may be extended uniquely to Borel(X) (see Proposition 2.24, below). Another central

example of a Boolean algebra, along with C and A, is the following random algebra.

Definition 2.15. Let M be the o-complete Boolean algebra Borel(2*)/Null()\), where X\ is

the Lebesgue measure on 2.

Notice that the Lebesgue measure A on 2% defines a strictly positive measure on M by

A(lalnunny) = AMa),

in particular M is ccc and therefore complete. Just as with A and C, the algebra M has its

own uniqueness property.

Fact 2.16. ([27]) The random algebra is the unique measure algebra that is o-generated by

a countable set.

Let us now discuss three formulations of Maharam’s problem (two of which we have men-
tioned in the introduction). This will serve two purposes. The first is that it will nicely define
the context in which we here investigated submeasures. The second purpose is that it will
allow us to elaborate more on the properties of Definition 2.10 and their interactions with
each other.
Recall Problem A from our introduction.
Is every Maharam algebra a measure algebra?

Recall also Problem B.

Is every exhaustive submeasure on A uniformly exhaustive?

We add to this one more formulation.

Problem C. Does every exhaustive submeasure fail to be pathological?
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A positive answer to one of these questions yields a positive answer to the other, as sum-

marised by the following theorem.

Theorem 2.17. The following statements are equivalent.

(A) Every Maharam algebra is a measure algebra.

(B) Every exhaustive submeasure on A is uniformly erhaustive.

(C) An exhaustive submeasure cannot be pathological.

Talagrand’s result states that these statements have a negative answer.

Theorem 2.18. ([33]) There exists a strictly positive pathological exhaustive submeasure on

A that is not uniformly exhaustive.

We present Talagrand’s solution in Subsection 2.5. But for now let us prove Theorem 2.17,
starting with (A) — (B). For this we will need Lemma 2.21, below. First let us extract two

claims from the proof of Lemma 2.21, because we will need them again.

Lemma 2.19. ([12, Page 600]) Let B be a o-complete Boolean algebra carrying a sub-
measure (1, and let A be a subalgebra of B such that the restriction of u to A is exhaustive.
Let bg > by > --- € B be such that, for each n and € > 0, there exists a € A satisfying
p(bnAa) < €. Then for each € > 0, there exists N € w such that

(Vm,n > N)(u(by,Aby) < €).
Proof. Omitted. O

Theorem 2.20. ([30, Theorems 10.9.1 and 10.12.5]) Let (X,d) and (Y,d) be two metric
spaces with Y complete, and let S C X be a dense subset. Then every uniformly continuous
function f S — Y, extends uniquely to a uniformly continuous function on the entirety of
X. If (X',d) and (X",d) are completions of X, and if f' : X — X" and f": X — X" are
isometries onto dense sets, then there exists an isometry f : X' — X" that maps f'|X] onto

fX].
Proof. Omitted. O

Lemma 2.21. ([12, Lemma 393B]) Let 2 be a Boolean algebra carrying a strictly positive
exhaustive submeasure p. Then the metric completion A of A with respect to d(a,b) = p(al\b)
is a complete Boolean algebra and p extends to a strictly positive continuous submeasure [
on .

Proof (Sketch). The Boolean operations + and - on 2 are absolutely continuous with respect

to the metric d. This follows from the identities
(a+b)+(c+d) C(a+c)U(b+d)and (a-b)+ (c-d) C(a+c)U(b+4d),
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for each a, b, ¢, d € 2. The function p : A — R is also uniformly continuous since a C bU(a+b),
for each a,b € 2. Thus all these functions extend uniquely to uniformly continuous functions
on the metric completion 2A of 2 and A x A (Theorem 2.20). Ring identities are verified in A

by considering convergent sequences from 2. For example, to verify the identity
(Va,b,ce W(a-(b+c)=a-b+a-c), (2.4)

one can show that the set C' := {(a,b,c) € AxAxA:a-(b+¢)=a-b+a-c}, is a closed
set (since we are working in a metric space, this can be done via convergent sequences).
Since the identity expressed in (2.4) holds in 2 and 2 x 2 x 2 is dense in 2 x A x A, it
follows that C' = 2 x A x 2. In the same way, we see that p extends to a strictly positive
submeasure on 2. The algebra 2 is seen to be o-complete by first showing that any sequence
ina, >ag > --- € 2 is in fact Cauchy (Lemma 2.19). Then supremums and infimums in
20 are obtained as limit points of such sequences, which exist by completeness of our metric

space. Metric completeness is used in this way to also show that & is Maharam. O

We will also need the following.

Fact 2.22. ([28, Proof of Theorem 1)) Any two strictly positive continuous submeasures

wand A on a Maharam algebra B are equivalent.

Proof of (A) — (B). Let p be an exhaustive submeasure on A. Let 2 = A/Null(yx). By
setting p([alnun(y) = #(a) we define an exhaustive strictly positive measure on 2. By
Lemma 2.21 we can extend u to a strictly positive continuous submeasure on a o-complete
Boolean algebra 9. Without loss of generality we may assume that B is atomless. By (A)
the algebra ‘B carries a strictly positive measure A. By Fact 2.22 we know that p and A are

equivalent. But A is a measure and is therefore uniformly exhaustive. O

Proof of (B)—(A). Let p be a strictly positive continuous submeasure on a o-complete atom-
less Boolean algebra 8. Suppose that p is not uniformly exhaustive. Then for some fixed
€ > 0 we can find, for each n € N, a partition of B into pieces af, ..., a; such that pu(al) > e,
for each i. Let 2 be any countable atomless subalgebra of B containing each of the a}'. We
can do this because 25 is atomless. In particular g will not be uniformly exhaustive on 2
(which is isomorphic to A), which contradicts (B). Thus u is uniformly exhaustive on B and
so by Theorem 2.11 there exists a finitely additive measure A equivalent to p. It follows
by definition that A will be strictly positive and continuous and so o-additive. Thus B is a

measure algebra. O

To deal with (C) we quote the following result due to J. P. R. Christensen.

Theorem 2.23. ([4, Theorem 1]) If A is a non-trivial pathological submeasure on a Boolean

algebra B and p is a non-trivial finitely additive measure, then A € p and p € A.

This allows us to complete the proof of Theorem 2.17.
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Proof of (B)—(C). If p is an exhaustive submeasure then it must be equivalent to a measure

by (B) and Theorem 2.11. In particular it cannot be pathological by Theorem 2.23. O

Proof of (C)—(B). Let p be an exhaustive submeasure on A. By (C) we can find a maximal
collection of non-trivial finitely additive measures {y; : i € I} that are each dominated by u

and are such that
(i, )(i # § — inf{p(4) + s (1\ A) s A € A} = 0). (2.5)

Suppose that I is uncountable. Then for some ¢ > 0 there exists a countably infinite J C I
such that p;(1) > ¢, for each j € J. Using (2.5), find a countably infinite set J' C J and a
pairwise disjoint sequence (a;);c such that p;(a;) > €, for each j € J'. But this contradicts

the exhaustivity of u. Thus we can assume that J = N. Let ¢; = p;(1)/27 and set
A= Z Cjlbg.
J

By maximality of (;); the non-trivial finitely additive measure A is equivalent to p (see [19,
Page 808]). O

2.4 Extension of submeasure

Lemma 2.21 says that one can extend a strictly positive exhaustive submeasure u to a strictly
positive continuous submeasure on a complete Boolean algebra that contains the domain of

i as a regular subalgebra. Here is another extension result that we will use.

Proposition 2.24. ([29, Proposition 7.1]) Let K be a 0-dimensional compact topological
space and let ¢ be an exhaustive submeasure on Clopen(K). Then ¢ extends uniquely to a

continuous submeasure on Baire(K), the o-algebra generated by Clopen(K).
Proof. First extend ¢ to the collection {A C K : A is open or closed} by

(4) = sup{p(C) : C C AAC € Clopen(K)}, if A is open;
LA inf{p(C): AC CAC € Clopen(K)}, if A is closed.

Let 9 be the algebra of subsets of K defined by, A € 91 if and only if for each € > 0 there
exists an open set O and a closed set C such that ¢(O\ C) < e and C C A C O. Of course
Clopen(K) is a subalgebra of 9.

Since ¢ is exhaustive, for any open set O there exists a sequence of clopen sets (Op)nen
such that each O,, C O and lim,, (O \ O,) = 0. We use this to show that 91 is a o-algebra as
follows. Let (A, )nen be a sequence of members of 9 such that A,, C 4,41 and fix € > 0. Let
(Cn)nen and (Op)nen be a sequence of closed sets and a sequence of open sets, respectively,
such that for each n we have ¢(O, \ C,) < 27" and C,, € A, € Oy, Let O = ey On
and find a clopen E such that ¢(O \ E) < e. By compactness there exists some N such that
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P(O\C) PO\ E)+ Y, ¢(O0n\Cn) < 2¢.
ne[N]

Thus the sets C' and O witness that | J,,cy An € M.
Now let us show that ¢ is continuous on Baire(K) C 9. Let (A, )nen be a sequence from
Baire(K') such that A, O A,y and (), A, = 0 and suppose for a contradiction that, for

some € > 0, we have

lim ¢(Ay,) = inf p(A4,,) > e

Find a sequence of closed sets (Cy,)nen such that C,, € A, and p(4, \ C,) < €27""L. For
each k € N we have that

W(Ak) < 90( m Cn) + Z @(An \ Cn)a

nelk] nelk]

so that ¢(,cp) Cn) = €/2. By compactness once again, we have that

(N A4n 2()Ca #0,

which is the desired contradiction. O

2.5 Talagrand’s construction

We present here the construction of the pathological exhaustive submeasure that is not uni-

formly exhaustive from [33] (see Theorem 2.18, above). For the rest of this dissertation, let

T =]

neN
We also fix
T = Clopen(T).

For each n € N, let A, = {[f I [n]] : f € T} and B,, be the subalgebra of T generated by A,.
Members of By, will be finite unions of sets of the form [s], for s € [J;¢py [2%].

Let
M=T x [N]<w X Rzo.

For finite X C M, where X = {(X1,1,w1), ..., (Xpn, Ln,wp)}, let

w®) =0, wX)=> w, [JX=JX.
=1 =1
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The value w(X) is called the weight of X.

We have the following general construction.

Definition 2.25. If Y C M and is such that there exists a finite Y CY such that T =Y’

then Y defines a submeasure ¢y given by
¢y (B) = inf{w(Y’') : Y CY AY" is finite A B C | JY'}.
For k € N and 7 € [2"] let

Sn,T:{feT:f(n)#T}'

For k € N, let
n(k) = 22k+102(k+5)4(23 + 2k+52(k+4)4), a(k) = (k+ 5)—3

and set

a(k)
Dy ={(X,L,w)e M :|I| € [n(k)] Aw=27F (’7("3)) AGEre [N =) Snrm)}-

‘I’ nel nel

See Figure 1 on page 65, for the behaviour of the sequences a(k) and n(k). Let D = | J,cn Di

and

Y = ¢p.
An important property of ¢ is the following.

Proposition 2.26. ([31, Page 9]) Any non-trivial submeasure p such that p < 1p must be

pathological and cannot be uniformly erhaustive.
Thus it is enough to now construct a non-trivial exhaustive submeasure that lies below .
Definition 2.27. ([31, Page 11]) Let u: T — R be a submeasure and let m,n € N.

e For each s € [];cpy [2]] we define the map
ms T = [8]

s(@),  ifieml;
x(i), otherwise.

(75 () () = {
e Form <n we say a set X C T is (m,n, p)-thin if and only if
VA € Ay, 3B € B, such that BC A, BN X =0 and p(r;'[B]) > 1.

For I C N, we say that X is (I,p)-thin if it is (m,n, u)-thin for each m,n € I with

m <n.
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The rest of the construction proceeds by a downward induction. Forp € N, let £, , =C,, =D

and vy, = ¢c, - Now for k < p, given E;y1p, Cry1p and Ypy1, we let
: : & (k)| %)
Erp = {(X, I, w) € M : X is (I, 41,)-thin, |I| € [n(k)] and w = 2 (W) 1,
Ck:,p = Ck—i—l,p U 5k,p and u)k‘,p = QSCk,p-

Next let U be a non-principal ultrafilter on N. For each & € N let & and C, be subsets
of M defined by
ze& > {p:xelyptel,

and C, = DU Ulzk &

Finally, let v;, = ¢¢,. It is clear from Definition 2.25 that we have
v <vp<Swges <

Now the submeasure 1, which we shall denote by v from here on, is the desired counter
example to Maharam’s problem. The fact that v is non-trivial and exhaustive requires two
separate arguments. Exhaustivity follows by showing that for each k and antichain (a,)nen
from T we have

lim sup v (an,) < 27,
n

This last property is known as 2~ F-ezhaustivity.

2.6 Set theory

We outline here the set theory that we shall need. Once again, our intention is not to give an
introduction to these topics and as a starting point we take [23] (and in particular Chapter
7). Our forcing notation and technique (for example, via countable transitive models) is from

[23] and we avoid forcing via Boolean valued models (for example, as described in [18]).

2.6.1 Forcing and Borel codes

Forcing notions (partial orders) (P, <) will have a top element which we will also denote by
P. By a < b we will mean that a s stronger than b. We will not distinguish between the
forcing relation IF and IF* from [23]. When we do force over the universe V', we follow [23,
Section 7.9]. We shall abbreviate countable transitive model by c.t.m.. Of course ZFC is used
to denote the usual Zermelo-Fraenkel axioms of set theory with the Axiom of Choice. The
statement “let M be a c.t.m. of ZFC” is to be interpreted as “let M be a c.t.m. of a finite
fragment of ZFC that is enough to furnish the following definitions and argument” (see [23,
Sections 7.1 and 7.9]). This is to avoid Godel’s second incompleteness theorem in the usual
way. Given a c.t.m. of ZFC and a partial order (P, <), the letter ‘G’ will often denote a

P-generic filter over M. Canonical P-names will be denoted by ‘@’ and other names by ‘7.
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The following describes the collection BC C “w of Borel codes.

Lemma 2.28. ([3, Page 11] and[18, Page 504]) There exists a set BC C “w and a
surjection BC — Borel(2¥) : ¢ — A such that the following predicates of Borel codes are
absolute for c.t.m.’s of ZFC:

e c € BC;

e Ao=0, Ao = Ag, AN Ag = Ap, Ao = AgAA, and Ac =, . Ao, ;

new

o A, is meagre, A. is Lebesgue null.
The predicate ‘v € A.’ is also absolute.

Borel codes provide a very convenient way to discuss the ‘description’ of a Borel set, regardless
of what model of set theory we are considering. The idea is that the Borel code ¢ contains
all the information that is used in the construction of A, from the open sets. Since there are
continuum many Borel sets, there must be some that are not ‘definable’ like 2* or [(1, 1, ..., 1)].
We may, however, want to consider how some fixed (possibly undefinable) Borel set A behaves
in two different models of set theory M and N, say. We can do this by considering the Borel
code ¢ such that A. = A and then considering the sets AY and AY. Just like we can construct
2% in M to get (2¥)M, we may also construct A, in M to get AM. We are assuming that
c € M N N. Of course by absoluteness of the predicate x € A, we know that AM = A.N M.

2.6.2 Forcing with ideals

Given a o-ideal Z on Borel(2*) we can define a forcing notion Pz = (Borel(2¥)/Z)* where
the generic extensions due to Pz are determined by (and determine) a single real 7 € 2¢.
Examples of such reals are the Cohen real and the random real, which arise from the Cohen
algebra and the random algebra, respectively. These are discussed in Subsection 2.6.3. Here

we describe this idealised forcing and the determining generic real added.

Proposition 2.29. ([38, Page 15]) Let Z be a o-complete ideal on Borel(2¥). Then there

exists a Pz-name 7 such that
PrlF 7€ 29 A (Ve e BC)(F € A +» A. € G). (2.6)

Proof. By [23, Theorem 7.11] we may instead work with the forcing notion P = {A €
Borel(2¥) : A € T}, ordered by inclusion. Let G be a P-generic filter. For each € > 0 it
is possible to find disjoint clopen A, ..., A, that cover 2* such that each A; has diameter
< e. By genericity, G must choose one of these. Now the collection of closed sets in G has
the finite intersection property, so by compactness their intersection is non-empty. Since G
contains closed sets of arbitrarily small diameter, this intersection must be a singleton. Thus
let 7 be such that

PlFr e ﬂ{Ac :c € BCAA,is closed A A, € G}.
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Now let us show that the collection
B={A.:ce BCAA IF7€e A}

is closed under countable unions and countable intersections. Let (Cp)neny € B and B =
UneN Ch. Let D € P and D C B. By the o-completeness of Z we can find an n such that
DNCL,¢Z. But DNC, < Cp k7 € Cp, C B. In particular, for any D < B, D IF7 € B and
so we must have B IF7 € B. Now let B = ﬂneN Cy. Since B < C, for every n, B I-r € Cj,
for every n and so B I 1 € B. By definition B also contains all closed sets of P and so in fact
P =B. That is,

Pl 7€ 29 A (Ve € BC)(A. € G =7 € A,).

For the other direction suppose that A. IF7 € Ay. If =(A. < Ay) then B = A\ Av € T.
But then BIlF7€ BABNAy =0. So A. I 7+ € A, which is a contradiction. Now suppose
that G is Pz-generic and that in V[G], 7 € Ao. Then for some A, € G, A. IF 7 € Ay. By the
previous argument, A. < A. and so in V[G], Ax NV € G. O

Let M be a c.t.m. of ZFC with Z € M. Let Pz denote (Borel(2¥)/Z)™. Call a real r € 2*,
Pz-over M, if and only if

(VMee BCNM)(AcNMeZ —r¢&A). (2.7)

The above is saying that a real is Pz over M if and only if it misses every Z-positive Borel

set from the ground model, after it has been computed in the universe.

Proposition 2.30. If M is a countable transitive model of ZFC with T € M and 7 is the
Pz-name promised by Proposition 2.29 then for any Pz-generic G over M, ¢ is Pz-over M.

Proof. If for some ¢ € BN M such that A.NM € Z we have that r € A, then A.NM € GNT
(by (2.7)) which is a contradiction. O

If one wants to avoid mentioning countable transitive models, then we can use the following

definition.

Definition 2.31. Given Pz and another forcing notion Q, we will say that Q adds a Pz-real

if and only if there exists a Q-name 1 such that
Qlre2vA (Ve e BC)(A. € =1 ¢ A) (2.8)

In the case that Q arises from a complete Boolean algebra 9B (if not then we may consider
the Boolean completion of @Q, by [23, Theorem 7.11]), we have a combinatorial formulation
of (2.8).

Fact 2.32. ([34]) A complete Boolean algebra B adds a Pz-real if and only if there exists a
reqular embedding from Borel(2¥)/Z to B.
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Proof. For the ‘only if” direction if G is a Q-name for the Pz-generic obtained from the Pz-real

then we obtain the regular embedding;:

Borel(2¥)/Z — Q : p — Z{q qIFpeGy.

For the other direction, if f : Borel(2¥)/Z — Q is a regular embedding then in any forcing
extension due to a Q-generic H, we can (as in [23, Corollary 7.6]) define a generic G for
Borel(2*)/Z (and therefore the determining real) by

G={f(p):pec H}

2.6.3 Generic reals

We saw in Subsection 2.6.1 how the generic extensions of C and M, the Cohen and random

algebras, are determined by certain members of 2¢. Using Fact 2.32 we obtain the following.

Definition 2.33. A complete Boolean algebra B adds a Cohen real if and only if there
exists a regular embedding from C to B. Similarly, a complete Boolean algebra B adds a

random real if and only if there exists a reqular embedding from M to 5.

A forcing notion P is w¥-bounding if and only if every real f € 2% in a given forcing extension

due to P is dominated by a real r € 2* from the ground model, that is to say,

(Vm)(r(m) = f(m)).

The algebra M is w*-bounding, while the algebra C is most certainly not! This is because the
Cohen real added cannot be dominated by a real from the ground model. In fact the property
of w“-bounding, for ccc Boolean algebras, is equivalent to weak distributivity, which is the
following combinatorial property. A complete ccc Boolean algebra B is weakly distributive
if and only if for every countable sequence (A, )necw, of partitions of B, there exists a dense
subset A of B such that

(Vn)(Va € A)([{b € A, :anb# 0} < o0).

There are many equivalent definitions of weak distributivity, but the above is perhaps the

most transparent (see [2]).

Fact 2.34. ([2]) Every Maharam algebra is weakly distributive, and therefore cannot add a

Cohen real.

The algebra C is actually nowhere weakly distributive, which is to say that for every
a € C* the algebra C, is not weakly distributive, and this is a simple consequence of Fact
2.6.

We will also consider splitting reals.
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Definition 2.35 ([35, Page 2]). A forcing notion P adds a splitting real if and only if

there exists a P-name A such that
PIFAC@A (VB ePw)(B]=o00— (|JANB] =00 A|B\ Al = )).

Informally, A is a splitting real if for every infinite set of natural numbers B from the ground
model, A partitions (or splits) B into two infinite pieces, one being a subset of A and the

other being disjoint from A.

Given a function f € 2% we can define a subset of w by {n € w: f(n) = 1}. In this way we

may speak about members of 2% being splitting reals.
Fact 2.36. Cohen reals and random reals are splitting reals.

Proof. Let M be a c.t.m. of ZFC. Let f € 2* and let A= {n € w: f(n) = 1}. Suppose that
(without loss of generality) there exists B € M Nw such that |[BN A| < w. Since [w]<¥ C M,

we know that
feC:={ge2¥:(¥vne B\ A)(g(n)=0)} e M

Since C'is in the ground model and is both meagre and Lebesgue null, f cannot be a Cohen

real nor can it be a random real. O

The above fact, with respect to the random algebra, is actually a specific instance of the more

general result that every Maharam algebra adds a splitting real ([35]).
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In this section we present two results that were originally proved for additive submeasures but
generalise to cases when additivity is not present. The first result says that under Todorcevic’s
Open Colouring Axiom (OCA) the Boolean algebra P(w)/Fin, where Fin is the ideal of finite
subsets of P(w), does not contain a Maharam algebra as a subalgebra. This generalises the
result from [5] which states that under OCA, P(w)/Fin does not contain a measure algebra
as a subalgebra. In fact this was not so difficult to achieve. For this one needs to observe
that the (sophisticated) proof from [5] goes through for any o-complete Boolean algebra B
such that for some embedding F : Clopen(w x “2) — B we have

(Vn € w)(Vf1, f2,... €“2)(IN1, No, ... € w)(ZF({n} x [fi | Ni]) < F({n} x 2%)).
icw
This we do in the next subsection. Once one substitutes the above promised embedding for
the embedding used in [5] the rest follows the original proof identically. It is evident from the
close proximity of the proof of the above statement to the original one, that really what we
have observed is that it was not additivity but continuity of the Lebesgue measure on which

the result from [5] relies on.

Our second result, which we prove in Subsection 3.2, states that if one has an exhaustive
o-subadditive submeasure ;1 on a subalgebra 2 of a g-complete Boolean algebra B then pu
extends to a continuous submeasure on the smallest o-complete o-regular subalgebra of 5
containing 2 (see Theorem 3.6). If we replace exhaustivity by additivity in the above then
we get the original and classical result for measures. This second result seemed to require a
little more effort, however, it does follow a standard procedure for constructing the collection

of Lebesgue measurable sets.

Extension of submeasure has been observed before (see [9]). We discuss the extension theo-
rems that we have already mentioned in Subsection 3.2, but we would like to point out here

that we could not deduce the above from what we found in the literature.

3.1 OCA and Maharam algebras

Given a set X we let
(X = {{z,y} 2,y € X Az # y}.

If X is equipped with a topology then we can equip [X]? with the topology induced from the
product space X x X. Here is the statement of OCA.

OCA. If X is a separable metric space and [X]? = X1 U Xo such that X is open in [X]?
then one of the following must hold:

e There erists an uncountable set Y C X such that [Y]? C X1;
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e There exists a sequence (Y, )nen of subsets of X such that X =J,, Yn and, for each n,
[YV,.]? C Xo.

OCA is relatively consistent with ZFC, and one does not need any large cardinal assumptions
for this (see [25], not [23]).

The main result of [5] is the following.
Theorem 3.1. Assuming OCA, the random algebra is not a subalgebra of P(w)/Fin.

Notice that this is in contrast to the situation in which one is working under the continuum
hypothesis (CH). The Boolean algebra P(w)/Fin contains, as a subalgebra, every Boolean
algebra of cardinality at most R; (see [22, Section 5.5]). Thus under CH, which asserts that
N; = ¢ (= |M]), the algebra P(w)/Fin will indeed embed the random algebra.

In this section we observe that Theorem 3.1 remains true if we replace the random alge-

bra by any Maharam algebra:

Theorem 3.2. Assuming OCA, the Boolean algebra P(w)/Fin does not contain a Maharam

algebra as a subalgebra.

We work in the product space w x 2“ corresponding to the discrete topology on w. It is

straightforward to check that Clopen(w x 2¢) is the collection of sets of the form

UJ{n} x B,

for B, € Clopen(2¥). If X is the Lebesgue measure on Clopen(2“) then we can define a

measure on Clopen(w x 2¢) by

A(J{n} x Bp) =D 27"A\(By).
new new
This will extend uniquely to Borel(w x 2¢). The complete Boolean algebra Borel(w x
2¢)/Null(A) will be o-generated by the collection w x Clopen(2¥) and will therefore be iso-
morphic to the random algebra (Fact 2.16).

Definition 3.3. Let B be a o-complete Boolean algebra. Say that C(B) holds if and only if
there exists an embedding F : Clopen(w x “2) — B such that

(Vn € w)(Vf1, f2,... € “2)(IN1, No, ... € w)(ZF({n} X [fi | Ni]) <F({n} x 2¥)).
icw
We prove that Theorem 3.1 is true if we replace the random algebra with any o-complete
algebra B such C(8) holds. This involves nothing more than reproducing the arguments
from [5] with the embedding X + [X]nun(y) replaced by the F that witnesses C(8). Since
these arguments are no different to those from [5] we will only present that part of [5] where
C(®B) is used. This is done in Section A. For what remains we direct the reader to [5]. What
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is left to do here then is to show that C(B) holds for any Maharam algebra 9B, and this is a

straightforward consequence of continuity and the following fact.

Fact 3.4. ([12, 392Xg]) If B is an atomless o-complete Boolean algebra then any strictly

positive continuous submeasure on B will be diffuse.
Proposition 3.5. C(B) holds for every (atomless) Maharam algebra B.

Proof. Let B be a Maharam algebra carrying a strictly positive continuous submeasure pu.
Let (a;)icw be a partition of B. Since u will be diffuse, for each i, j € w we can find a partition

A{ of a; into finitely many pieces each with pu-measure not greater than ? For each i, let

B; be the (countable atomless) subalgebra of B,, generated by Uj A{ and let f; : A — B,

be any isomorphism. Now let

F(U {n} x By) = an(Bn)

new new

Let f € “2 and m € w. For each ¢ > 0 there exists a finite partition ai,as,...,a, of
Clopen({m} x 2¢) such that for each i, u(F(a;)) S e. But for k large enough there will be an 4
such that {m}x[f | k] C a;, and so u(F({m} x[f ])) — 0 as k — oo. Thus given fy, fi,... €
@2 for each i we can choose N; such that p(F({m} x [f | N;])) < 27 2u(F({m} x 2*)). Then
by o-subadditivity of u we get

p(3F({n) [ [ V) < 37 wE(fn} x [ | Ni)) < Su(E({n} x (),

S 1EW

and since p is strictly positive we are done. O

3.2 Extension of submeasure (revisited)

We prove here the following.

Theorem 3.6. Let B be a o-complete Boolean algebra and A a subalgebra carrying an ex-

haustive submeasure . Then there exists a continuous submeasure i on o(2l) such that

e (Va € 2A)(u(a) < pla)).

e If X is another continuous submeasure on o(2l) such that (Va € A)(A(a) < p(a)) then
(Va € o())(Ma) < i(a)).

o If yu is o-subadditive then (VYa € A)(u(a) = fi(a)).

In fact g will be of the form
f(a) = sup{¥(a) : ¢ is a continuous submeasure on o () and (Vb € 2A)(¢(b) < u(b)}

(see (4.4), below). This is analogous to the following classical result which describes the case

when p is finitely additive.
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Theorem 3.7. ([37, Page 330]) Let B be a o-complete Boolean algebra and 2 a subalgebra
carrying a finitely additive measure p. Then there ezists a o-additive measure i on o(2d)
such that

e (Va e A)(i(a) < p(a)).

e If A is another o-additive measure on o(2A) such that (Va € A)(A(a) < p(a)) then
(Va € o(A))(Ma) < fu(a)).

e If u is o-additive then (Va € A)(u(a) = fi(a)).

Other extension results already exist (see [9, Theorems 11, 10D, 10E, 10F]). Most relevant to
us are Lemma 2.21 and Proposition 2.24. By compactness of the space K in the statement of
Proposition 2.24, this result is implied by Theorem 3.6. Moreover, the proof of Proposition
2.24 relies on the compactness of K (on two occasions), while the techniques used to prove
Theorem 3.6 are purely combinatorial. With regards to Lemma 2.21, at the end of this

subsection we prove the following.

Proposition 3.8. Let B be a o-complete Boolean algebra and 2 a subalgebra carrying a
strictly positive o-subadditive exhaustive submeasure . Then o(21)/Null(z) is isomorphic to
the metric completion 2A of 2 with respect to the metric induced by p, where fi is the submea-
sure promised by Theorem 3.6. Moreover, we can find an isomorphism F : o(2) /Null(1i) — 2
such that

(Va € o(A)/Null(z))(i(a) = (1o F)(a)).
where [i is the extension of u to A (via Lemma 2.21).

Towards a proof of Theorem 3.6, fix a o-complete Boolean algebra 93, a subalgebra 2 of B
and a submeasure p : 2 — R. Define the following outer measure pu* : 8 — R by

w(a) = inf{z wlayp) :an € ANa C Zan}. (3.1)

Lemma 3.9. p* is a o-subadditive submeasure on B and (Va € A)(pu*(a) < pla)). If p is

o-subadditive (on 2A) then p* is an extension of .

Proof. This is straightforward to see. For subadditivity consider a sequence (a;);c. from B

and fix € > 0. For each i € w let (aj;) e € A be such that a; C ) and

JEW Qij

* €
ZM*(%’]‘) < p(ai) + ST
JEW

Then by definition we must have

(3 a) < 3 ) < 30 (e) + i) = e+ 3 (@)

iEw i,jEw €W €W

Since € > 0 was arbitrary, we are done. O
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Definition 3.10. Let 2 be the collection of all a € B such that there exists a sequence
(an)new C A with
w(anNa) — 0.

We now work towards showing that 2 is a o-complete o-regular subalgebra of 9B.
Lemma 3.11. The algebra A is a subalgebra of A which is a subalgebra of B.

Proof. Clearly 24 C 2. Let ai,as € A and fix € > 0. Let by, by € A be such that
w (a1 Aby), w*(aaNbe) < e.

Let a = ajUag, b = bjUby € A and ¢ = by \ba € A. Since aAb, (a1\az2)Ac C (a1 Aby)U(azAbs)
we have
p(alsb), p*(ar \ aee) < p*(a1Aby) + p*(aelby) < 2e.

Thus a1 Uaz,a; \ az € 2. O
Lemma 3.12. If ;i is exzhaustive then p* is exhaustive on 2.

Proof. Let (a;)ie, be an antichain 2. Since the a; are pairwise disjoint, for any sequence

(bi)icw and n € w, we have

(bn \ D bi)Aan < bplan U bi\ as. (3.2)

<n <n

Now fix € > 0 and find a sequence of positive reals (), such that

Zen <e,

n

and for each n let b, € 2 be such that p*(b,Aay,) < €,. Let ¢, = bp \ D, ., bu- By (3.2) we
know that

w(enlay) < Zei < e.

<n
But p is exhaustive, so for n large enough we have p*(c,) < p(en) < €. In particular for n

large enough we have
p(an) < p(an \ cn) + 17 (cn) < 2e.

O]

Lemma 3.13. Let € > 0 and (an)new be a pairwise disjoint sequence from A. If p is exhaus-

tive then we can find a sequence (by)new from A such that for some N € w we have

Zan:anAZu*(bn) <e.

n>N new new

Proof. Let ¢ = ), a;. This is a non-decreasing sequence in 2. Since pu* is exhaustive

(by Lemma 3.12) on 2l, the sequence (cg)pew is Cauchy with respect to the pseudometric
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d(a,b) = p*(aAb) (by Lemma 2.19). In particular, we can find a sequence Nop < N; < -+ € w

such that for each i € w and n,m > N; we have

. €
w(enDem) < Py

Now take N = Ny and b; = cny,Acy,, - O

Lemma 3.14. If (ay)new is a pairwise disjoint sequence from A and if p is evhaustive then

Y icw @i € A. Since A is an algebra, it follows that A is a o-reqular subalgebra of B.

Proof. Let (an)new be a pairwise disjoint sequence from 2 and lets show that a = >", a, € 2.
Fix € > 0 and let N and (by)new be as promised by Lemma 3.13. Let ¢ = > _na, and
b € 2 be such that

w(eAb) < e.
Then
al\b C (eAb) U Z an = (cAb) U Z bn,
n>N new
so that

p(alb) < p*(eAb) + ,u*(z by) < e+ Z w*(by) < 2e.

new new

O

Proof of Theorem 3.6. By Lemma 3.14 we know that on (%), a o-regular subalgebra of 2,
the submeasure g = p* | o(2) is exhaustive and o-subadditive and so it is continuous. The

rest is easy to verify. O
Finally, let us give a proof of Proposition 3.8.

Proof of Proposition 3.8. Let 21 = o()/Null(fi) and 2y = . Then 2A; and 2y are both
metric completions of . Let 91 : A — 2A; and 12 : A — Ay be the respective canonical
embeddings. It is easy to check that ¢ and 1o are isometries. Thus F' = 19 09| Lo 2] —
2y is an isometry onto a dense subspace of (3. We can then uniquely extend F' to an
isometry F’ : 20 — Ao (Theorem 2.20). We claim that this is the desired isomorphism.
Indeed, consider the map f : ¢1[A] = ¢1[] : @ — a® and its uniformly continuous extension
f1 2 — 24 s a— a Consider also g : ¥2[A] — ¥o[2] : a — a and its uniformly continuous

extension ¢’ : Ay — Ay : @ — a®. Since for every a € 1 [A] we have

(Fo f)(a)= (Y2047 1)(a%) = (($2 09y )(a))" = (F(a))* = (g0 F)(a)

We see that F'o f’ and ¢’ o F’ are both uniformly continuous extensions of the same function.
Thus F' o f' = ¢’ o F' and for every a € 11[2] we have

F'(a®) = (F" o f)(a) = (¢’ o F")(a) = (F'(a))".
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Since the maps (a,b) — aNb, a — p(a) and a — a are also uniformly continuous we can use

the same analysis to verify the remaining criteria for F’ to be the desired isomorphism. [
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Let P be the collection of all normalised submeasures p : A — [0,1] N Q where 2 is a finite
subalgebra of A. Order P by reverse inclusion: g < X if and only if A C p.

In this section we prove the following.

Theorem 4.1. Let M be a c.t.m. of ZFC. If G CP € M is P-generic over M then A :=|JG
18 a normalised submeasure on A that is not uniformly exhaustive and is such that for any

antichain (a;)ieny € M we have lim; A(a;) = 0.
In fact P is a well known forcing notion.

Lemma 4.2. The separative quotient of P is countably infinite and atomless and therefore

(by Fact 2.6) its Boolean completion is the Cohen algebra.

Proof. Let ' be the separative quotient of P. Since the submeasures in P only take rational
values and we have assumed B is countable the partial order PP is also countable and so P’ is
at most countable. Given a € 81\ {1} and ¢ € QN [0,1] we can always find a submeasure
Ag € P such that A\j(a) = q. The A, correspond to countably many distinct equivalence
classes of I, so I’ is infinite. Now suppose that A € P and let a be an atom of dom(\) such
that A(a) > 0. Let ¢ € AT be such that ¢ < a and let 2 be the subalgebra generated by
dom(A) U {c}. Let A\; be the submeasure on 2 defined by

A1(b) = min{A(d) : d € AA b C d}. (4.1)

Then A1 < A and A\i(c) = A(a). Now given b € 2 we can find ¥/ € dom()\) and b € {c¢,a\ ¢, 0}
such that b = b Ub", so we can take A2 to be the submeasure on 2l defined by

No(b) = AV Ua), ifbd" =a\c
2 A(Y), otherwise.

Then A2 < X and A2(c) = 0 # Ai(¢). Thus A\; and Ay correspond to two different members of

P’ and so one of them must define a different equivalence class to A\, and we are done. O

Thus, Theorem 4.1, together with Lemma 4.2, is saying that in any forcing extension adding
a Cohen real there exists a submeasure, constructed from P, that is not uniformly exhaustive

but is exhaustive with respect to the antichains from the ground model.

Of course a priori this is uninteresting in light of Theorem 2.18. The motivation here is
in the fact that it was known before [33] that the existence of an exhaustive submeasure that
is not uniformly exhaustive is (equivalent to) a Il}-statement and is therefore absolute for
models of set theory (see [2]). It follows that if such a submeasure exists in some forcing
extension then the existence of such a submeasure follows from ZFC. The aim then is to
provide a new proof of the existence of such a submeasure using the theory of forcing. Of

course Theorem 4.1 does not provide such a solution since in any forcing extension due to P
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new antichains might be added that have not been accounted for.

We prove Theorem 4.1 in the next subsection and in Subsection 4.2 we discuss possible

directions for its development.

4.1 Proof of Theorem 4.1

We prove Theorem 4.1. The following is implicit in [16], and actually we have already used

two instances of it in Lemma 4.2.

Lemma 4.3. Let € be an atomless Boolean algebra carrying a normalised submeasure p and
let ag,aq,...,a, € €T be a finite partition of €. Let @y, ..., pn be normalised submeasures
on Cop, ..., &y, , respectively. Then € carries a normalised submeasure ¢ such that for each
a € ;e Uag, ..., an), we have

o(a) = { w(a;)ei(a), ifien+1andac €, (4.2)

w(a), otherwise.
Moreover, if the p and the p; take only rational values then so does .

Proof. Let A = (ag, a1, ..., ap). Define the function f : J €4, UA — R by

wlai)pi(a), ifien+1landac€,;
f(a) = .
wu(a), otherwise.

Now define ¢ : € — R by
p(a) =inf{> fle): Ae[JC UA™nc<D A} (4.3)
ceA =0

It is straightforward to check that ¢ is a submeasure.

Finally let us observe that the value in (4.3) can always be achieved by a cover from
Uiy €a; U A=, that is to say, in (4.3) we are actually taking a minimum rather than
an infimum. In particular the submeasure ¢ will be rational valued if p and the ¢; are. To
obtain the minimum, note that if a € € then a will be a disjoint union of sets ¢; € €,; and so
if A€ [Uiy s, UA<¥ is a cover of a then we can find another cover A’ € [JI_, €4, U A<
such that the members of A’ are pairwise disjoint, (Vi)(A4' N &,, € {0,¢;}) and

PN ICEDIFIG]

ceA’ ceEA

Since there are only finitely many such A’ (given a) we are done. O

This previous lemma gives rise to the following example.
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Example 4.4. Let B be a measure algebra, a € B\ {0,1} and p be the submeasure on B
defined by (Va € A1) (u(a) = 1). By Lemma 4.3 we can find a submeasure ¢ on B such that
© | By and ¢ | Bye are o-additive but such that p(a) = p(a®) = 1. It is straightforward to

verify that ¢ is continuous (and not additive).
Now we deal with the density arguments needed for P.

Lemma 4.5. If2 is a finite subalgebra of A and p : A — [0,1]NQ is a normalised submeasure

then there exists an erhaustive submeasure A : A — [0,1] N Q extending .

Proof. Let ap, ..., ap be the atoms of 2 and for each 7 € n+1let ; : A;; — Q be a normalised
finitely additive measure (take the Lebesgue measure for example). Let ¢ be the submeasure
promised by Lemma 4.3. To see that ¢ is exhaustive let (b;);e., be a disjoint sequence in A
and fix € > 0. For each i € n+1let D; = {bjNa; : j € w}. Then each D; is a disjoint

sequence in A,; and so, since each ; is exhaustive, we can find an N such that

(Vm > N)(p(bm) = o( |_| b, Na;) < Z o(bm Na;) = Z 0i(bm Na;) < (n+ 1)e).
1en+1 ien+1 1en+1

Since € was arbitrary (and n was fixed) we are done. O

Lemma 4.6. Let € € (0,1] and (a;)ic, € A be a disjoint sequence. Then for any finite
subalgebra A of A and submeasure p : A — [0,1] N Q, we can find a finite subalgebra € of A
and a submeasure p' : € — [0,1] N Q extending p, such that for some n € w we have, a, € €

and p/(a,) < e.

Proof. By Lemma 4.5 we can find an exhaustive submeasure A : A — [0,1] N Q extending
p. Then for some n, A(a,) < €. Let € be the algebra generated by 20 U {a,} and take
w=A¢. O

If € is a Boolean algebra carrying a normalised submeasure p : € — [0,1] and n € N then we

will say that u is n-pathological if and only if we can find disjoint aq, ..., a, € € such that

(Vi) (p(ai) = 1).

Lemma 4.7. Let 2 be a finite subalgebra of A and p : 2 — [0,1]NQ a normalised submeasure.
Then for any n € N we can find a finite subalgebra € containing A and an n-pathological

submeasure A : € — [0,1] N Q extending p.

Proof. Let by, ...., b, be the atoms of 2. For each i € k + 1 let b}, ...,b%, be a partition of b;
into non-zero pieces. Let € be the subalgebra of A generated by {b; riek+1,j€[n]}). For
a € Clet

Ma)=p(({be€:a<b}). (4.4)

Then X : 2 — [0,1] is a submeasure extending p. Also if, for I € [n], we let aj = U;cppq b}
then (since a; ¢ A and a; intersects each atom of €) A(q;) = 1 and of course the a; are

pairwise disjoint. O

43



4  Forcing with submeasures of a finite domain

Proof of Theorem 4.1. The fact that A € TR follows by the genericity of G' and the fact that
for any p € P and a ¢ dom(p), we can find ¢ < p such that a € dom(q) (for example, see
(4.4)). It is a normalised submeasure because its restriction to any finite subalgebra of B
is. By Lemma 4.7, for each n € N, the set {p € P : p is n-pathological} is dense in P and
so for each n, we can find an n-pathological p € G. The disjoint sequence that witnesses
this, a1, ..., an, is such that (vi)(A(a;) = p(a;) = 1). Thus A\ cannot be uniformly exhaustive.
Suppose for a contradiction that for some antichain (a;);e, in M and € € (0,1] we have
(Vi)(A(ai) > €). By Lemma 4.6 the set D = {p € P : (3i € N)(a; € p Ap(a;) < €)} is
dense. Thus we can find a p € GN D and an i € w such that a; € dom(p) € dom(\) and
A(a;) = p(a;) < €, which is a contradiction. O

4.2 Remarks

It is more than likely that a more sophisticated forcing is required to achieve what we want.
However, if we are to stick with the P described in this section there are (at least) two possible

directions one could pursue, which we try to describe here.

The first is to assume that Theorem 4.1 is enough. Notice that since one can always find a
filter that intersects countably many sets (see [23]), Theorem 4.1 is essentially saying that
given countably many antichains of A one can find a submeasure that is not uniformly ex-
haustive but is exhaustive with respect to these antichains. Now then perhaps it is possible
that there exists a countable collection of antichains, such that exhaustivity on this collection
ensures exhaustivity proper. Here is a non-example to illustrate. Given two sequence (a;)ic.w
and (b;)ic,, from A, say that (a;)ic,, — (bi)icw if and only if there exists subsequences (ai, )k
and (bj, )r such that for each k& we have a;, < b;,. Call a collection A of antichains from A
exhaustive if and only if for any antichain a from A we can find b € A such that a — b.
Clearly then if there exists a countable exhaustive collection of antichains then we are done.

This, as would be expected, is not the case.
Lemma 4.8. If A is an exhaustive family of antichains then |A| > N;.

Proof. In what follows, for each antichain a in A, fix an enumeration a = {a(0),a(1),...}.
We may without loss of generality assume that each antichain in A is maximal. Let A =
{ap,aq,...}. By maximality of the members of A, for any b € A* and a € A we can find i € w
such that bNa(i) # 0. In this way we can find an f € “w such that for each n € w we have
cn = iegai(f(7)) # 0. If, for some n, we have that m > n — ¢, = ¢, then every member

of every antichain a in A, , will be a subset a;(f(7)), for every i. That is

(Vi) (V) (a(d) < ai(f()))- (4.5)

This contradicts the exhaustivity of A. Otherwise, we can find a subsequence (cy, )kew such
that c,, > cu,,,. We can then take a(k) = ¢y, \ cn,,, and reach the same contradiction as
before. O
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4 Forcing with submeasures of a finite domain

The second direction involves assuming that Theorem 4.1 is not enough! In this case one
could try to employ an iteration of some sort. At each stage of the iteration a submeasure
is generated that ‘kills’ the previous antichains, with the aim that at the end of the iteration
all antichains will have been taken care of (much like the proof of the consistency of Mar-
tin’s Axiom, as described in [23]). The problem here is one of taking limits of submeasures
where as of yet we have no control over the coherence of these submeasures. This is not a
new observation, since it is evident from Talagrand’s construction that the limit process of
submeasures is indeed an important one with regards to Maharam’s problem. Indeed, it was
a limit argument that motivated the definition of uniform exhaustivity in the first place (see

[32, Page 102]). To illustrate consider the following straightforward lemma.

Lemma 4.9. If B is a Boolean algebra carrying a collection of mormalised submeasures
(pi)icw such that for every a € B the limit p(a) = lim; @;(a) exists then ¢ defines a normalised

submeasure.%

In particular, suppose that at each (successor) stage of the above described iteration the
submeasure added is dominated by the previous one. At limit stage one could just take the
pointwise infimum of the previous submeasures to obtain a submeasure that is exhaustive
with respect to all the antichains that have already appeared (since it is dominated by all
the submeasures that have already been constructed). Unfortunately, there seems to be no
guarantee that this submeasure will not become uniformly exhaustive. Notice that although
we are in fact dealing with the Cohen forcing, it is perfectly plausible that a new submeasure
may be dominated by an old one. This is of course in contrast to members of “2 where the
Cohen real added cannot be dominated by a ground model real. Indeed all submeasures will
be dominated by the submeasure that takes the value 1 everywhere but on the empty set,

and this is of course in the ground model.

If we are to attempt the above procedure, we must make sure that the submeasures added
are not superpathological. A submeasure is superpathological if it does not dominate a
non-zero exhaustive submeasure. Superpathological submeasures have been constructed in
[32, Example 3]. One possible way to ensure that the added submeasures are not super-
pathological is to fix a finitely additive measure in the ground model and to see to it that
any newly constructed submeasures lie above it. Notice that a finitely additive measure will
stay finitely additive (and therefore exhaustive) in any forcing extension. One could take the
Lebesgue measure which has the added benefit of being rational valued. Thus we are lead to

the following two problems.

Question 4.10. Given a sequence p; > @i+1 of normalised submeasures under what condi-

tions can we ensure that lim; ; is not uniformly exhaustive?

Question 4.11. Suppose we have a finite subalgebra 2 of A, a submeasure p on 2, a finitely

additive submeasure A on A and a submeasure p on A that is not uniformly exhaustive.

Notice that this can be seen as a ‘weak™ convergence’ for submeasures. We are not aware of any integration
theory for submeasures to really call it weak® convergence.
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4  Forcing with submeasures of a finite domain

Suppose also that A < ¢ < p and X < u. Can we, for each n € N, extend ¢ to an erhaustive
n-pathological submeasure @, on A such that A < ¢, < u?

A positive answer to Question 4.11 would allow us to obtain the required decreasing sequence
of submeasures. The obvious way to tackle Question 4.10 is to fix from the outset a collection
of partitions ay, ag, ... of B such that |a;| > n and to see to it that each ¢; is n-pathological
witnessed by a,. The methods employed in the proof of Theorem 4.1 do not allow us to do
this.
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5 Talagrand’s ideal

The main result of this section is that in any forcing extension corresponding to Talagrand’s
submeasure v, the collection of random reals will be v-null, once v has been computed in this
extension. This is proved in Subsection 5.1 where the reader will also find a more precise
statement of the above (Theorem 5.2). This is related to the problem of whether or not this
forcing actually adds a random real, which we have already mentioned in the introduction,
but has also been raised in the literature a number of times (see [7, Question 12], [10, Problem
3A], [36, Question 3]).

In Subsection 5.2 we give a proof that in any forcing extension due to v, the set of ground
model reals will be both Lebesgue null and meagre (Theorem 5.7). This result actually fol-
lows from the results of [8], where it is shown that the o-ideal of Lebesgue null sets, is the
only analytic on Gy ideal that does not force the ground model reals to be Lebesgue null.
Similarly, the o-ideal of meagre sets is the only analytic on Gs ideal that does not force the
ground model reals to be meagre. We show that the o-ideal corresponding to v is indeed
analytic on Gs (see Proposition 5.10). The main ingredient of the proof given here is the
result proved by Fremlin, that v is invariant under the action of the isometry group of T
(Proposition 5.11). The rest then follows [24].

5.1 Random reals are rv-null

We work in the context of Subsection 2.5, in particular 7 is the product space HieN[Zi],
T = Clopen(7) and v : T — R is Talagrand’s submeasure. We may extend v to a o-
subadditive submeasure on P(7T) by

v(A) =inf{> v(A;): A e TAAC(J A} (5.1)

i€N i€N
where the restriction of v to Borel(7) is a continuous submeasure (by Lemma 3.9 and Proposi-
tion 2.24). This extension remains pathological, since any non-trivial finitely additive measure

dominated by this extension, will restrict to one dominated by v on T. Let
path ={A € P(T):v(A) =0}.

For the rest of this subsection fix a countable transitive model M of ZFC and & € M such
that, in M, U is a non-principal ultrafilter. By v™ we mean Talagrand’s submeasure as
defined in M and with respect to . By path,, we mean the collection (in M) of v*-null
sets. We will also denote the complete Boolean algebra Borel(7)/path, as computed in M,
by path,,. By N we mean either a countable transitive model of ZFC such that M C N or
V itself. By vV we mean v as defined in N with respect to any non-principal ultrafilter V (in
N) such that & C V. Such an ultrafilter exists since ¢ will always have the finite intersection
property and will not contain any finite sets, and so any non-principal extension will do. We

do not know if different ultrafilters produce different ideals, nevertheless, the choice of the
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5 Talagrand’s ideal

ultrafilter here will not matter. We let pathy denote the collection of v"V-null sets. If V' is
any non-principal ultrafilter over N we let vy, be Talagrand’s submeasure defined with respect
to the ultrafilter V.

Given a subset A of BC let R(A) = {f € T : (Ve € A)(Ac € null — f & A.)} and
CA)={feT:(Vce A)(A, € meagre — f & A.)}. If H is a countable transitive model of
ZFC then R(BCN H) is just the collection of random reals over H and similarly C(BCNH)

is just the collection of Cohen reals over H. We prove the following.

Theorem 5.1. Let G be a pathy,-generic filter over M. Then in M[G] we have
(YV)((V is a non-principal ultrafilter on NAU C V) — vyp(R(BCNM)UCBCNM))=0).

We state the following related question which is asking if the ground model reals become

v-null.

Question 5.2. path IF (YV)((V is a non-principal ultrafilter on NAU C V) — vp(T)=0)?

Notice that the corresponding result for random and Cohen reals requires a Fubini property
for these ideals (see [3, Theorem 3.2.39] and [24, Theorem 3.22]), which we do not have for
path (see [7, Theorem 7]).

Towards a proof of Theorem 5.1 we first state the following result due to Christensen.
Theorem 5.3. ([4, Theorem 2]) If B is a Boolean algebra, p: B — [0,1] is a pathological
submeasure and X : B — [0, 1] is finitely additive then

inf{u(A) + A\(A°) : AeB} =0

In [24] two o-ideals Z and J on P(T) are called dual if and only if there exists a Borel set
A such that A€ Zand T\ A€ J.

Corollary 5.4. If B is a o-complete Boolean algebra, =B — [0,1] is a continuous patho-
logical submeasure and X : B — [0, 1] is a o-additive measure then there exists A € B such
that

u(A) =0 = A(A°).

In particular, the ideals null and path are dual.

Proof. Let (An)nen be a sequence such that p(A,), A\(AS) < 27". By continuity if we set
A = Mken Upsk An we have that u(A) = 0. But

AA%) = A ) 45

kENn>k

Now for each k, A((,>x A45) < A(A7) < 27" — 0, n — oo. By continuity of A then
A(A€) = 0. o
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5 Talagrand’s ideal

To gain some control on the v-null sets in a forcing extension of path,,, we have the following.

Proposition 5.5. Ifc € BCNM then vM(AM) > vN(AN). In particular for any c € BCNM,
if AcN M € path,, then AN N € pathy.

Proof. Let T* be the collection U ¢py<w [1ne/[2"]- Let ¢1(f,7) be the formula
TeT*NfeTA(nedom(r))(f(n) #71(n)))
Of course

e ﬂ Sn,‘r(n) NS ¢1(f7 T)'

nedom(T)

Since T*M = 7* and T™ = T N M, we have

(Vr)(Vf € M)(é1(f,7) & 61" (f. 7).

SoifreT*

(m Sn,T(n))M = {f : ¢1(f7 T)}M = {f € M: QS{W(f’ T)} = m Sn,T(n) N M. (52)

nel nel

Let ¢o(x) be the formula

z is a function Adom(z) =3 A (37 € T%)(3k)(z(0) = m Spor(n)

nedom(T)
a(k)
n(k
A z(l) =1 Ax(2) = <|(7_|)) ).
Of course
$2(X) < X €D.
By this and (5.2) we see that
DM = {(ANM,I,w): (A I,w) € D}. (5.3)

Note that the sequences (1(k))reny and (a(k))gen are in M.

Now we follow the proof of Proposition 5.11 (below) and proceed by downwards induction.
Let [k,p] be the statement that

(€M, = {(AM. Tw) : (AM, I, w) € Cip}) A (VA € T (AM) = 9dl (4™)).

We show that for each k < p the statement [k,p] holds. First we show that M (AM) =
PN (AN), this along with (5.3) will prove [p,p]. Suppose ¥ (AM) < 5, for some n € Q.
Then we can find {(X;NM, I;,w;) : i € [N]} € DM such that AM = ANM C Uiepny XiNM =
(Uiern XM and Diepv Wi <. Thus {(Xs NN, L, w;) ci € 1} C DY witnesses 1} (4) < 7.
The other direction is the same but just using the fact that if {(X; "N, I;,w;) : i € I} € DN
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then {(X; N M, I;,w;) :i € I} C DM.

Suppose now for some [k + 1,p] holds. By [k + 1,p], for every s € T* and B € T, we

have
(S (B)M) = o (= (B)Y),
from which it follows that
VX eT)(XNMis (I,l/)%_l,p)—thin if and only if X NV is (1, w,ﬁLp)—thin).

From this, arguing as in the case for [p, p|], we obtain [k, p].

Finally, since Y C V, we have for each k € N:
(%) If (X "M, I,w) € EM then (X NN, I, w) € &Y,

where of course EM = {(X,I,w) : {p : (X,I,p) € C,%)} €U} and &Y = {(X,L,w) : {p:
(X,I,p) € C,]c\fp} € V}. This completes the proof. O

Proof of Theorem 5.1. Since, in M, the ideals path and null are dual, we can find ¢,d €
BCN M such that that Ac N M € nully and AgNM =T\ AcNM € path,,. Let G be a
path-generic filter over M. In M[G], if f € R(BCNM) then f ¢ A. so that R(BCNM) C Ay.
But by Proposition 5.5 we know that, since A3 N M € path,,, for any appropriate V we have
V{‘,/[[G] (AgN M[G]) = 0. The same proof works for meagre (using Lemma 5.14, below), but of
course we can use the fact that Borel(7)/path is a Maharam algebra and therefore cannot
add any Cohen reals (Fact 2.34). O

Finally, let us comment on the absoluteness of the above ideals.

Definition 5.6 ([24]). An ideal T C P(T) is called absolute if and only if there exists a
formula, in the language of set theory, ¢(z) such that T = {x € P(T) : ¢(x)} and (Ve €
BC N M)(¢(Ae) < (p(A:))M), for every countable transitive model M of ZFO).

Both meagre and null are absolute (see [24]). With regards to the absoluteness of path, the
problem is that the ideal path is defined in terms of a non-principal ultrafilter on N, which
of course is not absolute. Thus we can find an (absolute) formula ¢(x,y) such that for some

non-principal ultrafilter ¢ on N
path = {A CP(T) : (A U)}.

We remark that by [35], if N is a forcing extension of M due to path,, then V, being maximal,
contains a splitting real over M. In particular V will contain a subset of N that does not
contain (as a subset) any member of &. Thus with regards to (x), in the proof of Proposition
5.5, we see that Séw will be strictly smaller than Sév , this suggests that we do not have
nully = nully;. On the other hand, Fremlin has asked whether or not these ultrafilters
could be replaced by actual converging sequences ([10, Problem 3B]). If this is indeed the

case then it would follow that path is absolute.
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5 Talagrand’s ideal

5.2 The ground model reals are Lebesgue null and meagre

We prove the following.
Theorem 5.7. path |- 7 € meagre Nnull.

Recall that a set is analytic if and only if it is the continuous image of a Borel set (see [18,
Chapter 11]). Given aset A C T x T, for z € T, we define

Ay ={yeT:(z,y) € A}

An ideal Z on Borel(T) is called analytic on Gy if and only if for every Gg set A C T x T,
the set {z : A, € T} is analytic. As we have already remarked, Theorem 5.7 actually follows
from [8], since path is analytic on Gs. To see this we have Proposition 5.10, below. But first

we recall the following.

Definition 5.8. ([6, Page 116]) Given two sets X and Y and two o-algebras A C P(X)
and B CP(Y), a function f: X =Y is called (2, B)-measurable if and only if

(VB € B)(f~1(B) e ).

Theorem 5.9. ([6, Pages 123 and 125]) Let X be a set and A C P(X) be a o-algebra.
Suppose that for each n € N we have an (2, Borel(R))-measurable map f, : X — R, and in
addition, for each x € X the limit lim,, f,(x) exists. Then the map

X = R:zlim f,(z)

is (A, Borel(R))-measurable.

In what follows call a map f: 7 — R measurable if and only if it is (Borel(7), Borel(R))-
measurable. The following should be compared to [20, Theorem 17.25].

Proposition 5.10. Let p : Borel(T) — R be a Maharam submeasure. Then for each Borel
set ACT x T, the map
z = pu(Az)

is measurable. In particular, by considering the preimage of {0}, the ideal Null(u) is analytic
on Gs (in fact Borel on Borel).

Proof. For concreteness first recall the Borel hierarchy on 7 x 7 (see [18, Page 140]). Let
3¢ be the collection of all open sets in 7 x T, and let II{ be the collection of all closed sets
inTxT. If a < wy and E% and H% have been defined for each 8 < «, then we let X0 be
the collection of all countable unions of sets from (J,_,, H%. We let 119 be the collection of

all countable intersections of sets from [ J B<a E%. Then we have

Borel(T x T) = | %0 = [ Mo

a<wi a<wi
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5 Talagrand’s ideal

Each XY and TIY is closed under finite intersections and finite unions, and we also have
H% - Hg and E% - Eg, for each f < a < wy

Now fix a Maharam submeasure p on Borel(7). Given A € Borel(T x T), let [A] be the
statement:

The map 7 — 7 : x — p(A;) is measurable.

We claim that, if R C Borel(7 x 7)) is such that (VA € R)([A]) and R is closed under finite

intersections, then

(V(Ai)ien € R)([m Aj)).

Indeed, let (A;)icn be a sequence from R and let A = (), A;. Since R is closed under finite
intersections, we may assume that A; O A;.q1, for each 7. Let f : T — R be the map
x — u(A,) and, for each n € N, let f, : T — R be the map

= p((An)z)-

By the monotonicity of p, we have that fi(x) > fa(xz) > ---, and since p is Maharam we

have
f(z) = hTILn Jn(z).

By Theorem 5.9, since (Vi)([A;]) holds and therefore each f; is measurable, we must have
[N, A;]. The same argument shows that, if R C Borel(7 x T) is such that (VA € R)([A])

and R is closed under finite unions, then
(V(Aj)ien C R)([U Ail).

Let us now show that [A] holds for each open set A of T x T. If A = ;¢pylsi] x [ti] €T % T,
for some finite sequences s; and t;, then for each x € 7 and function p : Borel(7) — R we

have
wA) = p(( (1] i € n] A e [si]}).

From this it is straightforward to see that the map = — u(A,) is continuous (and so mea-
surable). Now suppose A is an open set in 7 X 7. Then we can find finite sequences (s;);en
and (¢;);en such that A = {J,cn[si] x [ti]. For each n, let Ay = ;¢ [s:] % [t:]. Then, by the
above applied to R := {A,, : n € N}, we see that [A] holds.

Thus we can now work our way up the Borel hierarchy.” Since for each A € X{ we have [A],
and XY is closed under finite intersections, we know (by the above arguments) that [A] holds,
for each A € TIY. Proceeding in this way along wq, we see that (VA € Borel(T x T))([4]),

and we are done. O

"Professor G. Plebanek has pointed out to me that at this point we may apply the Monotone Class Theorem
(see [15, Theorem 6B]), and by doing so avoid any commentary on the Borel hierarchy.
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The proof of Theorem 5.7 here uses the following.
Proposition 5.11. ([10, Proposition N]) If g is a bijective isometry of T then
(VE € T)(v(9[E]) = v(E)).

We remark that in [10], Fremlin has made some modifications to the definitions found in [33].
It is not clear to us that Proposition 5.11 is valid for Talagrand’s construction as it appears
in [33]. It is clear that the result holds true if one considers only isometries that are pointwise
defined by permutations of the sets [2"].8 It is not difficult to find other bijective isometries

(see, for example, Remark 7.33). This is enough for our purposes.

Clearly, from (5.1), this invariance lifts to P(7) and in particular we have
(VA € Borel(T))(Vf € T)(v(A+ f) = v(A)).

This is actually saying that path is 0-1-invariant according to [24]. The same is true for

meagre and null (again see [24]).

We will also need the following, which is just the observation that Theorem 3.20 from [24]

goes through without the absoluteness for the ideal that one is forcing with.

Theorem 5.12. Let J be a 0-1-invariant absolute ideal on T . Let M be a countable transitive
model of ZFC and consider path,; as in the previous subsection. Let G be path,,-generic
over M. If (path,,; and J are dual)™ then (T N M € J)MIC],

We prove Theorem 5.12 at the end of this subsection, but from this and Corollary 5.4, we
may already conclude that
path |- 7 € null. (5.4)

Let us now show that the ideals meagre and path are also dual.

Lemma 5.13. For every A € Borel(T) \ path there exists B € (Borel(T) Nmeagre) \ path
such that B C A.

Proof. Suppose that for some A € Borel(7)\ path we have Borel(7) "meagreNP(A) C path.

Let 7 be a name, via Propositions 2.29 and 2.30, such that
path |- (Ve € BC)(A.NT € path — 7 ¢ A,) (5.5)
(i.e. 7 is the name determined by path). We claim that

A IF 7 is a Cohen real. (5.6)

8That is, isometries F' : 7 — T, such that for some sequence of permutations h, : [2"] — [2"] we have

E(f)(n) = ha(f(n)).
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If not then for some B C A and some ¢ € BC with A, € meagre we have B IF 7€ A.. If
d € BC is such that B = A; then BIFr7 € A;N A.. Let e € BC be such that A, = A. N Ay.
But then

A.N Ag € Borel(T) Nmeagre NP(A) C path.

In particular B I+ A, € path A+ € A,, which contradicts (5.5). Thus (5.6) holds which
contradicts the fact that path I ‘there are no Cohen reals over M’ (Fact 2.34). O

Lemma 5.14. The ideals path and meagre are dual.

Proof. Use Lemma 5.13 to find for each A € Borel(7) \ path a meagre Borel set I'(A) ¢ path
such that I'(A) C A. Let By =T'(T). If Bs for f < oo < wy has been constructed let

0, otherwise

B, = { D(T\ (Ugea Bs)): I T\ (Useq Bp) ¢ path

Since Borel(7)/path is ccc (Fact 2.14), we know that B := {B, : @« < w1 A B, ¢ path} is
countable. Thus 7 \ |J B € path and | J B € meagre, since each B, € meagre. O

By Lemma 5.14 and Theorem 5.12 we obtain
path |- 7 € meagre, (5.7)

which, along with (5.4), proves Theorem 5.7.

Proof of Theorem 5.12. Let c € BCNM be such that A.NM € JM and (T\A.)NM € path,,.
Let F' = 7% € M|G] be the generic real determined path,, (as outlined in Subsection 2.6.2).
Let

B=ANM|G]-F:={f—-F:feA.NnM[G|}.

Since 7 is 0-1 invariant and absolute, B € JM[¢], Let d € BCNM[G] be such that, in M[G],
A; = B. We claim that we have TN M C A;N M. Indeed, let h € T N M. In M, we can
find a Borel code e such that A, = (T \ Ac) —h =T \ (Ac — h). Since path,, is 0-1 invariant
we know that A, N M € path,;. Thus in M[G], F ¢ T \ (Ac —h) and so F' € A. — h. By
definition it follows that h € B. O
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6 Talagrand’s

This section is motivated by the fact that the values the Lebesgue measure A takes on
Clopen(2¥) are easily calculable. Indeed, if A € Clopen(2¥) then we know that for some
n € w we have

MA)=[{se"2:[s] C A} -27™

Many results about Cohen and random reals rely on the fact that Cohen forcing has a very
transparent tree representation (see for example [7]) and that the Lebesgue measure is easily
calculable (see for example [3, Section 2.5.A]). With the forcing associated to Talagrand’s
construction one does not, yet, have either; a nice tree representation or any control over the

defining submeasure.

We would like to know if it is possible to find an explicit description of Talagrand’s submea-
sure analogous to the one we have for the Lebesgue measure. Actually we do not consider
Talagrand’s submeasure at all since we did not get so far. Instead, and as a start, we attempt
to calculate explicit values for the first (pathological) submeasure constructed in [33], this is
the submeasure denoted by 1 in Subsection 2.5 (and in [33]). We remark that in [33] the
value (k) was set to 22k+102(k+5)% (93 4 ok+59(k+4)") " Ag pointed out by Talagrand anything
larger will do (see [31, Page 8]), so for simplicity we take the value

(k) = 92500k*
(see Inequality 1, on page 62). We start by trying to measure the entire space and in

Subsection 6.1 we show that

(see (6.6)). In Subsection 6.2 we try to measure sets of the form [s], for s € [], .;[2"] and
I € [N]<¥. We show that

b([s]) = min{2~8(N+L 9=d(1D <n(5|(l||1|)) >a<6(|1>>}’

where 6(m) = min{n € N: n(n) > m} (see (6.8)). We were unable to measure more compli-

cated sets.
Subsection 6.3 consolidates certain inequalities that we will call upon throughout.

Finally let us introduce a diagram which might be helpful to the reader, and which was
certainly how we arrived at most (if not all) of what follows in this section. We will not men-
tion them again and so the uninterested reader need only pay attention to the next definition

before moving on.

Definition 6.1. For X € T we say that X is a D-set if and only if for some (non-empty)
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finite set I C N and some 7 € [[,,;[2"] we have

X=(yeT:(nehyn) #rm)}) =) Snrm-

nel nel

Since we can recover I and T from X we allow ourselves to denote I by X™ and 7(n) by

X(n).

If X ={Xy,..., X;,} is a collection of D-sets then we may represent X by a diagram as follows.
We first consider the grid I x [JI_; X}"¢ and then place a mark on each point (i,m) of our

grid such that m € XiInd. As an example suppose, in the above, that n = 5 and
X = (3,11}, X404 = (2,5}, X2 = {35, 7}, XM = {7}, X{nd = ({7},

Then X can be represented by:

N W ot

1 2 3 4 5

Of course these diagrams do not tell us anything about the particular values X;(1), but these
particular values won’t matter. What will matter is whether these values are constant or all
distinct across each row of our diagram. For example suppose in the above diagram we know

that X3(7) = X4(7) = X5(7) (so X is constant across row 7). Then we can very quickly spot

from this:
11
¢+ ©EQUAL
5 > )
3
2
1 2 3 45

that J; X; is not a cover of 7. This is because for any s € T such that s(3) = Xi(3),
s(5) = Xa(5) and s(7) = X3(7) = X4(7) = X5(7), the sequence s will not be a member of
U; Xi.

6.1 Measuring the entire space

We begin with with the following natural definition.

Definition 6.2. Let A C T, X a collection of D-sets and Y € [D]|<¥. We say that X (resp.
Y ) is a cover of A if and only if A C|JX (resp. ACJY ). We say that X (resp. Y ) is a
proper cover of A if and only if it is a cover of A and for any X' C X (resp. Y CY)

AZ| X (resp. AZUY").
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Clearly then given A C 7 we have
(A) = inf{w(X) : X CD and X properly covers A}. (6.1)

The idea of this subsection (and indeed the rest of this section) is as follows. For each proper
cover X of T we find another cover Y of T of lower weight, where the Y here will have a
very regular structure (it will be a rectangle) and so will have an easily calculable weight. Of

course it will be sufficient to consider the infimum over all such regular structures.
Definition 6.3. For any n € N let

d(n) = min{k € N:n(k) > n}
and

n

w(n) = 2750 <n(5(n))>a(5(n)) |

If X is a finite collection of D-sets then we will denote the weight of X by

w(X) =Y w(y™).?

YeX

By Inequality 2 (page 63), we see that if X is a D-set then w(]/(X)|) will be the least weight
that we can possibly attach to it. Specifically, we will always have (X, I(X),w(|I(X)|)) € D
and, if (X, I(X),w) € D then w > w(|I(X)|).

Here is the regular structure we mentioned above.

Definition 6.4. Let X = {X; :i € I} be a collection of D-sets. We call X an N-rectangle
for some integer N > 2 if and only if the following hold:

e |I|=N;
o XM = XM for alli,j e I;
e X;(m) # X;(m), whenever i # j and m € X4;
o | X =N —1 forall (any)i€l.
Notice that the weight of an N-rectangle is given by
N-w(N —1). (6.2)
Rectangles give rise to proper covers of T

Lemma 6.5. If X :={X, :i € I} is an N-rectangle then X is a proper cover of T .

9We now are using the term weight for D-sets and members of D, but with two different meanings.
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Proof. Assume that z € T \ |J; X;. Then for each i we can find an m; € X[ such that
x(m;) = X;(m;). These m; must be distinct for if ¢ # j and m := m; = m;, then X;(m) =
x(m) = X;(m), contradicting the third item from Definition 6.4. But then {m,...,mn} C
X}nd, for some i, a (cardinality) contradiction. To see that this cover is proper let J be
a non-empty strict subset of {1,2,...,N}. Then |J| < N —1 = |[X|, for each i € J.
Enumerate

J = {a17a27 ...,Clk;}.

Inductively, choose by € X124, by € XN\ {by}, bg € X0\ {b1,ba}, ..., b, € XN\ {by, ..., bp_1}

ai 3 k
Now define y € [],.;[2%] by

ieJ

X (b)), e {br, . byl
" L, if i ¢ J.

and note that y € 7\ U,;c; Xi. O

Given a proper cover of 7 we claim that we can find an N-rectangle of lower weight. Before

we can demonstrate this we need one more claim.

Lemma 6.6. Let X = {X;:i € I} be a collection of D-sets that properly covers T. Then

Jxiti< -1
iel

Proof. For each i € I let I; = Xilnd. Recall that a complete system of distinct representatives
for {1; : i € I'} (a CDR) is an injective function F': I — |J;c; I; such that (Vi € I)(F (i) € L),
and that by Hall’s marriage theorem a CDR exists if and only if

(vJ < D7) < |J &
icJ
see [14]. Clearly if a CDR existed for {/; : i € I'} then (J;.; X; would not cover 7 (just argue
as in the proof of Lemma 6.5). So for some J C I we have |{J,c; ;| < |J| — 1. Assume that
|J| is as large as possible so that

(S CIAL > ) = (7)< - (6.3)
icJ’

If J = I then we are done. So we may assume that J C I. Since X is a proper cover of
T there exists t € T such that t & (J,c; X;. Fori € I'\ Jlet I = I; \ UjEJ I;. Suppose
that {I; : i € I'\ J} has a CDR F : I\ J = Ujcp s I} Let s € [Tiepan(r) 2] be defined by
s(k) = Xp-1()(k). Then the function (¢ \ {(k,t(k)) : k € ran(F)}) U s &€ |J;c; Xi, which is a
contradiction. Thus no such CDR can exist and so by Hall’s theorem again, we may find a
J' C T\ J such that [{J;c, Ij| <[J'| — 1. But then

U =1 B -1+ =1+ 1T -1=[JUJ| -1
ieJUJ’ ieJ ieJ’
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6 Talagrand’s ¢

But |J U J'| > |J|, contradicting (6.3). O

Proposition 6.7. For every proper cover of T there exists an N -rectangle of lower weight.

Proof. Let X = {(X, I;,w;) : i € [M]} is a proper cover of 7 and assume that I; is such that
(Vi € [M])(w(|I1]) < w(|L;])). By Lemma 6.6 we have

ViYLl +1<| | LI+1<M). (6.4)
1€[N]

So if Y is an |I1| + 1-rectangle we get:

(6.2)
w(X) > > w(lhl) = Mw(L]) > (L] + Dw(|L]) = wY).
1€[M]
O
Thus we have
Y(T) = inf{w(X) : X is an N-rectangle, for some N}. (6.5)

But by Inequality 6 (page 64) we see that ¢(7) is just the weight of a 2-rectangle, that is to

say,

$(T) = n(1)*W. (6.6)

6.2 Measuring an atom

Throughout this subsection fix a non-empty finite subset Z of N and an 7 € HZEI[ZZ']. In this

subsection we try to measure A := [r].

Note that as in the previous subsection
P(A) = inf{w(X) : X C D is a proper cover of A}.

The idea here is the same as before but instead of rectangles we use the following analogue
of Definition 6.4 and also Definition 6.11, below.

Definition 6.8. Let X := {X,; : i € I} be a collection of D-sets. We call X a (J, S, N)-
rectangle for some non-empty finite subset J of N, S C HjeJ[2j] and integer N > 2 if and
only if the following hold:

o JC XZ-Ind, always;
. {mleXgnd\J Six,) 1 € 1} is an N-rectangle;
o (¥s € 8)(¥i € D)(¥) € (X)) £ (7).
In the case that S = {s}, we shall call X a (J, s, N)-rectangle.
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For example, in the case that J = [m], for some m € N, this new type of rectangle is just an
old rectangle with m rows attached to the bottom (most likely with a gap) where the values

of the determining sequences along these rows miss the corresponding values of s.

Of course the weight of a (J, s, N)-rectangle is given by
N-w(|J|+ N -1)

Lemma 6.9. Every (Z,7, N)-rectangle covers A.

Proof. Let X = {X; :i € I} be an (Z, 7, N)-rectangle, as in the above statement. Assume
that we can find a y € A\ |J X. The assumption that y ¢ X cannot be witnessed by y(7) for
some i € Z since for each such i, we have y(i) = 7(i) # X, (i), for each j € I. In particular
y witnesses that ¥ = {(;c XInd\T Si,x,) 1 € 1} does not cover T, which contradicts Lemma
6.5 and the fact that Y is an N-rectangle. O

Next we see how to use Lemma 6.6 in this new situation and adapt what we have already

done with ¢(7) to ¥ (A) (compare (6.4) above, and (6.10) below).

Lemma 6.10. If X = {X; : i € I} is a proper cover of A such that (Vi € T)(X"4\ T # 0)
then {nleX’}nd\Z Six,q) + 1 € I} is a proper cover of T

Proof. For each i € I, let I; = X[, Let X! = (Miernz S1.x,) and lets show that ¥ := {X!:
i € I} is a cover of T. Suppose not and let z € 7 \ |JY. Thus for every i € I there exists
an m; € X4\ T such that z(m;) = X;(m;). Let y € A be such that y(j) = z(j), for each
j € {m; : i € I}. Then it is straightforward to see that y ¢ (J X, which contradicts the
assumption that X is a cover of A. Suppose now that Y is not proper. Then there exists
I' C I such that {X/ : i € I'} is a cover of 7. But then {X; : i € I'} is a cover of A,
contradicting the properness of X. O

Definition 6.11. A D-set X is a (1,5, J)-spike for some non-empty finite subset I of N,
S C Hjel[zf] and J C I if and only if X is of the form

X =180 (6.7)
jeJ

such that t € HjEJ[Qj] and (Vs € S)(Vj € J)(t(j) # s(j)). In the case that S = {s}, we shall
call X an (I,s,J)-spike.

Of course, every (Z, 7, J)-spike covers A.
Proposition 6.12. For every proper cover of A there exists an (I, T, J)-spike of lower weight.

Assuming this for now we obtain

¥(A)

min{w(X) : X is an (Z, 7, J)-spike for some J C T}
= min{2 D+ w(|Z))}. (6.8)

60



6 Talagrand’s ¢

Proof of Lemma 6.12. Let X = {(X;, I;,w;) : i € [N]} be a proper cover of A and let m = |Z|.
If there exists ¢ € [N] such that |I;| < m then any (Z, 7, J)-spike such that |J| = |I;| will have

a lower weight than X and will cover A and we will be done. So we may assume that
(Vi € [IND([Li] > m). (6.9)
By Lemma 6.10 and Lemma 6.6 we get
(Vi e [ND(JLi] < N+m—1). (6.10)

We now divide the proof into the following cases.

e 0(N+m—1)=1. Then

B 1) ad) 610) n(1) a(1)
> 1 n( N 1
w0z S () ()

1€[N]

and this lower bound can be achieved by any (Z, 7, N)-rectangle.

e S(N+m—-1)>1. Let 6y =0(N+m—1)—1, 0 =6(N+m—1), J; ={i € [N] :
d(|L;]) < 61} and Jo = [N]\ Ji. Of course

n(61) < N+m—1<n(b,). (6.11)

Notice that if 2 > n(d1) —m + 1 then

) (6.11)  (6.9)
(Vi € [N))(n(61) < m < |L| < N+m—1<n(d)),

and so

a(42) (6.10) a(d2)

e N+m-—1

which can be achieved by any (Z, T, N)-rectangle. So we may assume that
2 <n(01) —m+1.

By Inequality 3 we have

5 5 n(d2) o(%2)
w(X) =Y wip+ Y wiy = 1270 4 [ a2 (1) .

N+ m—
i€Jy 1€ Jo +

_ 2—52 < n(d2) )04(52) < 2—51. Then

N+m—1
183
w(X) 2N2—52< 1(d2) > (2),
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which can be achieved by any (Z, T, N)-rectangle..

a(d2)

_g, (6:11) _5
w(X)>N27 > (n(d1) —m+1)27°%

But this can be achieved by any (Z,7,7m(d1) — m + 1)-rectangle since

—a(6(n(d1))) —a(d1)
w(n(8y)—m+1) = 279000) (’7(5%?1)))> e =270 <ZE§3> ’ =270,

Now, by Inequality 7, any (Z, 7, Z)-spike has a lower weight than any (Z, 7, k)-rectangle, and
this completes the proof. O

We may generalise Proposition 6.12 slightly as follows.

Definition 6.13. A collection A C [],¢(,,[2"] is called l-empty, for | € [m], if and only
if 29\ {s(l) : s € A} # 0. If I € P([m])*, then A is I-empty if and only if I = {I :
A is l-empty}. If no such I exists then call A full.

Definition 6.14. Let A C Hne[m] [2™] and X a finite collection of D -sets properly covering
U{[s] : s € A}. Call X a hereditary cover of A if and only if X properly covers each [s]
for s e A.

Now the proof of the following is exactly the same as that of Proposition 6.12.

Proposition 6.15. If A C[]
exists an (I, A, J)-spike, of lower weight.

ne[m] [2"] is is [-empty then for any hereditary cover of A there
6.3 Inequalities

Here we provide the various inequalities that are needed for the previous subsections. These
identities were motivated by Figure 1, below, which was computed using the numerical com-
puting package MATLAB. We used the symbolic manipulation package Maple to carry out

the computations in the proofs of Inequalities 1, 2 and 5.
Inequality 1. For each k € N, we have

22k+102(k+5)4(23 + 2k:+52(k:+4)4) < 92500k*

Proof. We have

22k+102(k+5)4(23+2k+52(k+4)4) < 22k+102(k+5)4(2(k+4)4+2k+52(k+4)4)
< 22k+102(k+5)42(k+4)4(1+2k+5)
< 22k+102(k+5)42(k+4)42k+6
< 22k+102(k+5)42(k+4)42k+6
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24(k+5)4

IN

24k4+80k3+600k2+2000k+2500 < 22500k4

IN

Inequality 2. For each k € N and n € [n(k)]

ok <77(k‘)>a(k) Y <17(k‘ + 1)>a(k+1) .

n n

a(k+1)
Proof. Since n®k+1)—ak) <1 for each n it is enough to show that 1 < %% Thus it

is enough to show that 9 (k+5)? (k+6)3+2500k* (k+6)* < 92500(k+1)*(k+5)% Byt

(k4 5)3(k + 6)% 4 2500k (k + 6)® — 2500(k + 1)*(k + 5)3
= —285500 — 1407800k — 2648910k> — 2524189k
—  THT047k* — 82467k® — 2499k% < 0.

O

Inequality 3. For 61,02,k € N such that 61 < 02 and k € [n(d1)] we have
a(d
901 <77(51)) o > 902,
A >
Proof. We have
2(52—61)(51+5)3,’7<51) > 77(51) > k,

which implies the desired inequality. O

Inequality 4. Let N, M, 1,09 € N be such that 2 < N < M and 61 < d2. Then

M (N — 1))
—_— > 1.

N (M — 1)) =

Proof. If N = M then we are done, so assume N < M. Since a(d1) > «(d2)

% (N _ 1)04(51) - % (N _ 1)&(51)
N (M —1)2@) = N (M — 1)2®0

So it is enough to show that

[

M (51+5)3>M_
N = N-1

Let n=M — N > 0 so that

(61"‘5)3 (51+5)3
(A@ B (N; n) > g (VO G5 N O ) = 14 (545N

63



6 Talagrand’s 1

Thus it is enough to show that (N — 1)(1+4 (61 +5)3N~'n) > N +n — 1. Now

(N —1)(1 4 (61 +5)3N~1n) N+ +5)3n—-1—-(5+5°N " n>N4+n-1
< (01453 — (61 +5)3N"n>n
—

(61453201 -N"1H>1,
so we are done.

Inequality 5. Let 61,92 € N be such that 61 < d3. Then

a(d2)
n(02)* > 1.

251—52
77(51)@(51) -

Proof. If 61 = o then we are done, so assume §; < d9. It is enough to show that
(61 — 62) (81 + 5)3(2 4+ 5)% + 250005 (81 + 5)3 — 250067 (52 + 5)% > 0.

But if we let n = §o — d; then we have

7
(61 — 82)(61 + 5)% (52 + 5)* + 250005 (81 + 5) — 25000 (62 + 5)* = Y _ 6,
=1

where we have the following values for the ¢;:

.

Ci
3123751 — 18751 — 9375n% — 15625n
187425n* + 1248500n3 — 937502 — 18750n
37485n* + 749550n3 + 187125002 — 9375n
2499n* 4 14994013 + 112425012 + 12475000
749703 + 187425n% + 562125n
7497n? + 749700
2449n

N O | O W IN| -

Each of these coefficients is strictly positive.

Inequality 6. Let N, M, 1,09 € N be such that 2 < N < M and 61 < d2. Then

a(d1) a(d2)
_s, { (1) < Mo-02 n(d2)
N2 (N —7 < M2 Vo1 .

Proof. We need to show that

1< M (N — 1)V 261—5277(52)0“(62,) .
= 77(51)04(51)

Which follows from Inequalities 4 and 5.
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Inequality 7. Let k, N, 1,02 € N be such that 61 < 2. Then

a(d1) a(d2)
_s, (m(01) < No—2 n(d2)
2 (k < N2 (R . (6.12)

Proof. We need to show that

P ka(51) 261_6277(52)01(52)
ey e

The second term in this product is Inequality 5. So let us show that 1 < [Nk“(51) (N +k— 1)_0‘(52)] .

Since 41 < d9 we know that

N E(61) N k a(d2)
> -
(N +k— 1)) = <N+k—1> ’

and we are done since 1 < N2 k(N 4k — 1)1, O

| | | | | | | |
-3
o 500 1000 1500 2000 2500 3000 3500 4000 4500

a(k)
Figure 1: Behaviour of the function x ~ logy (27" (M) ), for fixed k, and for z € [1,n(k)].

x
Here we take the n(k) as defined in Subsection 2.5. The blue, green and red plots (from left
to right) are for k = 1,2, 3, respectively. The horizontal line is just to indicate the function
z— 0.

65



7 Submeasures and signed measures

7 Submeasures and signed measures

We begin with the following definition.

Definition 7.1. If B is a Boolean algebra, call a collection {a; : i € [n]} C B, *-free if and

only if for every non-empty J C [n] we have

ﬂaj N ﬂa‘j %O/\Uaizl.

jeJ jaJ i€[n]
In this section we prove and investigate the following result.

Theorem 7.2. For every countable Boolean algebra 2 there exists a Boolean algebra B and

an injective map §: A — B with the following properties:

(T.1) B = (f[2A]), in particular B will also be countable (Fact 2.3);

(T.2) if A' C A is a finite subalgebra, then the collection flatoms(A")] is x-free in B;

(T.3) (Va,b e A)(f(aUb) =f(a) UF(b)).

Moreover, if © is a Boolean algebra and g : » — ® satisfies the above, then for any functional
w on 2, there exists a unique signed finitely additive measure X on® such that p(a) = A(g(a)),
for each a € .

Thus to each functional on a given countable Boolean algebra we associate a signed measure.
In fact this association will be a linear map from the real vector space of all functionals on 2
to the real vector space of all signed measures on B. We are of course interested in the case
when p is a submeasure. Unfortunately even for very simple submeasures, the corresponding
measure may be unbounded. We prove Theorem 7.2 in Subsection 7.1 and in Subsection 7.2

we attempt to generalise the above to the case when 2 a Maharam algebra.

In subsection 7.3, given a sequence (X;);en of finite non-empty sets, we construct another

sequence (Y;);en, consisting also of finite non-empty sets, and an injective map

f Clopen(H X;) — Clopen(H Y;)
iEN ieN
that satisfies properties (T.2) and (T.3) of Theorem 7.2. To obtain the rest of Theorem
7.2, we can take B = (f[]) where 2 := Clopen(] [,y X;). In the above context, if A is a
(non-negative) measure on Clopen(J[,cy Y3), then p: 20 — R defined by p(a) = A(f(a)), will
be a submeasure (see Remark 7.9). This raises the following question: If A is the Lebesgue
measure on Clopen(] ],y Yi) then what submeasure do we get on 2?7 Understanding this
submeasure reduces to counting. For arbitrary X; this becomes difficult, however, when we

restrict to | X;| = 2, the counting becomes manageable.

It will be straightforward to see, for arbitrary X;, that sets of the form {f € [,y Xi : f(n) =
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Figure 2: Finite version of Theorem 7.2.

m} have (sub)measure bounded way from 0 (Lemma 7.23). In particular, if sup; |X;| = oo
then the submeasure we obtain from the Lebesgue measure will not be uniformly exhaustive.
One might hope then that this submeasure might be exhaustive. We show that this is not
the case when we restrict to |X;| = 2, and that this is witnessed by an antichain of length
continuum (Theorem 7.31). As a consequence of this, we show that the determining real
added by the corresponding idealised forcing cannot be a splitting real (Corollary 7.34). We

cannot prove in general that this submeasure will not be exhaustive for arbitrary Xj.

In section 7.4 we collect some miscellaneous counting arguments concerning the above.

7.1 Proof of Theorem 7.2

We prove here Theorem 7.2. To illustrate the motivating idea of this construction consider

the submeasure p defined on the finite Boolean algebra 2 of two atoms, a and b, given by

wla) = pd) =+, plaUb) =1

This is clearly not additive. If we supposed for a moment that p was additive then a and b
would have to intersect. Thus we view the atoms a and b as not having enough space for the
submeasure p. We try to insert this space by allowing a and b to intersect, and by doing so
turning p into a measure. To this end we consider the algebra B of three atoms ¢,d and e
and the map f: 2 — B define by

a—cUd,b—dUe,aUb—cUdUe.

The atom d then becomes the inserted space, and on 8 we can take the measure

(see Figure 2). Notice that no matter what values we had for p, we would still be able to
solve (uniquely) for A and so we have a finite version of Theorem 7.2. Indeed, one need only

solve the following system of linear equations:
Ale) + A(d) = pla),  Md) +A(e) = p(b), Alc) +A(d) + Ale) = 1.

67



7 Submeasures and signed measures

The final § and B will be obtained as a direct limit of these finite constructions.

In this way we are led to the definition of #-free from Definition 7.1, and the following.

Definition 7.3. For n € N let Fr*n be the Boolean algebra P(P([n])"). Call the sets {y €
P([n])*t i €y}, fori € [n], the x-free generators of Frn.

Remark 7.4. Clearly the x-free generators of Fr*n are x-free and generate Fr*n. If Frn is
the freely generated Boolean algebra over n elements with free generators aq, ..., a, then Fr*n

may be viewed as the Boolean algebra
Frogn o (={a€Frn:aC U a;}).
i€[n]

In the motivating example we see that the algebra 8 with three atoms ¢, d and e is given by

Fr*2 where we can take
c={{1}},d={{1,2}},e = {{2}}.

Notice that the atoms of 2 are mapped to the x-free generators of B (= Fr*2).

The fact that we can always solve for A (as in the motivating example) is given by the

following two lemmas.

Lemma 7.5. For each n € N enumerate P([n])+ — {yi i€ [2" —1]}. Then the matriz
(aij)ijefen—1) defined by
.A_{L if yi Ny; # 05
aij =

0, otherwise.

1s tnvertible.

Since we could not find a particularly enlightening proof of Lemma 7.5 we leave it to the end

of this subsection.

Lemma 7.6. Let ay, ..., ay be the x-free generators of Fr*n and pu: {U;c;ai : I € P([n])*} —
R any functional. Then there exists a unique signed measure X : Fr*n — R such that (VI €

P(In) ) MUies a:) = pUses a2))-

Proof. Since we only need to decide the values that \ should take on the atoms of Fr*n we

need only find a solution to the following set of linear equations:

S X, =uJa) e Pt

y€P([n]) T AgNy#0 i€q
These equations have a unique solution by Lemma 7.5. Now set A({y}) = X,. O
We give an explicit expression for A in Section 7.4 (Lemma 7.36).

Definition 7.7. Let 2 be a finite Boolean algebra with n atoms. A map f : A — Fr¥n is
called A-good if and only if the following hold:
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\
RN ]
s —
F
u] \I/
. (T
) N

Figure 3: Commutative maps of Lemma 7.11 with m = 2 and n = 4.

e [ injectively maps the atoms of 2 onto the x-free generators of Frn;
e for each a € A we have f(a) =J{f(b): b € atoms(~A) Ab < a}.

Of course in the context of the above definition any map sending the atoms of 2 onto the

x-free generators of Fr*n, induces an 2-good map (by just taking unions).

Lemma 7.8. Let 2 be a finite Boolean algebra with n atoms and let f be an 2A-good map.

Then f is injective and satisfies the following properties:
e f(0) = Opp and f(1) = 1pn,
e (Va,b € A)(f(aUb) = f(a) U f(b)).

Moreover, for any functional p on A, we can find a unique signed measure A on Fr*n such

that (Va € 2)(u(a) = A(f(a)).

Proof. The properties of f follow by definition. The last part is just Lemma 7.6. Ul

Remark 7.9. If f : € — € is an injective map such that we always have f(cUd) = f(c)Uf(d)

then for any measure X\ on €' one can define a submeasure p on € by u(c) = X(f(d)).

The fact that we can coherently put together the maps from Lemma 7.8 to build the map f

from Theorem 7.2 is justified by following two lemmas (see Figure 3).

Lemma 7.10. Letn € N and for each i € [n], let a; = {y € P([n])" : i € y}, so that aq, ..., an
are the x-free generators of Fr*n. Let B be a finite Boolean algebra and let by, ..., b, be x-free

members of B. Then the map a; — b; extends uniquely to a monomorphism from Fr*n to B.

Proof. We need only define the embedding on the atoms of Fr*n and this is given by

=N |n{Nas]={No]N

J€Y J¢y J€Y Jjgy
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7 Submeasures and signed measures

Lemma 7.11. Let A be a subalgebra of a finite Boolean algebra B. Let f be A-good and g
be B-good. Let m be the number of atoms of A and n the number of atoms of B. Then there
erists an embedding F : Fr*m — Fr*n such that

glA=Folf. (7.1)
Proof. Let F': f[A] — g[B] be the map go f~!. By Lemma 7.8 we see that

U Flay= | gof @) =gof( |J a)=g(1a)=g(ls) = 1p~m,

a€ f[] ac f[2] ac f[2]

and so the map F’ sends the x-free generators of Fr*m to *-free members of Fr*n. By Lemma
7.10 we can find an embedding F : Fr*m — Fr*n which agrees with F’ on f[2(]. O

Proof of Theorem 7.2. See Subsection 2.2 for the definitions relating to direct limits. Fix a
countable Boolean algebra 2 let (2;);en be a sequence of finite subalgebras of 2 such that
A; C A;p1 C A For each 4, let n; = |atoms(2(;)| and, by choosing the 2(; appropriately, see
to it that n; < n;y1. For each i, let €; = Fr*n; and let f; be an 2;-good map. For i < j, let
fi,j + €& — €; be the embeddings promised by Lemma 7.11, with respect to the good maps
fi- If ¢ = j then we let f; ; = Id in ;. Now suppose that 7 < j < k and let ay,...,a; be
the x-free generators of €;. By applying (7.1) appropriately, it is straightforward to compute
that both f; , and f; o f; ; map an, to fi(am), for each m € [I]. Thus both these embeddings
map the *-free generators of €; to the same *-free members of €; and so, by the uniqueness

part of Lemma 7.10, we see that
fire = ik o fij-

This shows that (N, <), (€;)en, (fi,j)ijen) is a directed system. Let B be the corresponding
direct limit and let g; : € — B be the corresponding limit maps. We have the following

P

commutative diagram for ¢ < j:

¢; - &
i ’

fi }fj
p/¥ d - AU

Set f(a) = (gio fi)(a) for any i such that a € ;. Let us now check that f satisfies the desired
properties. The fact that f is injective follows since each g; is an embedding (and in particular
injective), and each f; is an 2(;-good map (and in particular injective). Properties (T.2) and
(T.3) follow by the properties of good maps. Property (T.1) follows since for every b € B,
we can find a finite subalgebra 21" C 2, such that b € (f[2]).
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7 Submeasures and signed measures

Let p : % — R be any functional. By the final part of Lemma 7.8 for each ¢ we can
find a unique measure \; : €; — R such that (Va € 20;)(1(a) = Ai(fi(a))). We now define the
measure A : B — R by

A(b) = Ni(g; (1))

for any ¢ such that b € ran(g;). To see that this is well defined we just notice that for i < j,
the uniqueness of \; implies that A\j o f; ; = ;.

Suppose now that ® is a Boolean algebra and g : % — ® is an injective map satisfying
(T.1), (T.2) and (T.3). Let (2;);en and (n;);en be as above. For each i € N, let ©; = g[2;],
gi =9 [ A and p; : ©; — Fr'n; be any isomorphism which injectively maps the x-free
generators of ®; to the %-free generators of Fr*n;. For each i, let f; ;11 = pit1 0 pi_l and
Ji = piogi. Fori < jlet, fij = fj—1j0 - firrir20 fiit1 and f;; = Id. The system
(N, <), (fij)ijen, (Fr™n;)ien) is a directed system. Let 2B be its direct limit and g; be the
corresponding limit maps. Define f: 2 — B by f(a) = (g; o fi)(a), for any i such that a € 2.
As above, we see that B and f satisfy the properties in the statement of Theorem 7.2, with
respect to 2. Finally, for each 7 € N, let h; = pjl and notice that by construction, for ¢ < j
we have h; = hjo f; ;. By Fact 2.8, we can find an isomorphism F' : B8 — D, such that
h; = F o g;, for each i. In particular, given a functional p on 2, if we let A be the signed
measure on ‘B defined by (Va)(u(a) = A(f(a))), then we can define a signed measure on © by
¢(a) = A(F~Y(a)), and for each a € A we have,

(F~op; o fi)(a))
(F~ o gi)(a))
= »(g(a)).

ua) = A(f(a) = M(gi o fi)(@) = MF " ohio fi)(a) = A

O

As we have already mentioned, even for very simple submeasures the corresponding measure
obtained from Theorem 7.2 may be signed and, even worse, unbounded, as the following

example shows.

Example 7.12. For each n let v : P([n]) — R be the submeasure pu([n]) =1, 1(0) =0 and

wla) = %, otherwise. If X : Fr*n — R is the corresponding measure from Lemma 7.8 then

(Ja € Fr*n)(A(a) = —% <;‘>)

In particular, in the context of Theorem 7.2 and its proof, if we take p : A — R to be

(Va € A\ {0,1})(u(a) = L) and p(1) =1 then for each i, the algebra (f[2;]) will contain an

element of \-measure —%(Zl) Thus infpeps A(b) = —o0.

Proof. Notice that I € P([n])" we have {I} = (N;c;ai) \ (Ujgra:). Notice also that
A{{i}}) = AMUiepmy @) — MU iy @) We also have that for ¢ # j we have A({{,j}}) =
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MUy @) = AU i,y @) + A{{i}}) + A({{5}})). This shows that if ¢ 7 j then

Mg =-MUa) -2 | ay+rx U ad+x U .
le[n] lem\{i,j} le[n]\{i} le[n]\{7}

Thus we can take a = {y : y € [[n]]?}. O

The following table defines the measure of Example 7.12 for n = 3.

1 #(Uier @) | Mgy @i N (Nigy a5)
1) 0.5 0.5
2} 0.5 0.5
3} 0.5 0.5
(1,2} 0.5 —0.5
(1,3} 0.5 ~0.5
(2,3} 0.5 05
{1,2,3} 1 1

It is not clear to us how to predict when a submeasure will generate a non-negative measure,
or even just a bounded signed measure (in the case that the measure is bounded but signed,

one could hope to employ, for example, the Jordan decomposition theorem (see [37, Page 25])).

Before we move on, we record the following.
Proposition 7.13. In the context of Theorem 7.2, if A is atomless then so is B.

Proof. Assume the notation from the proof of Theorem 7.2. Suppose for a contradiction that
b € B is an atom. Let i € N be such that b € ran(g;) and let ¢ = g; *(b). Of course c is still
an atom of &; so we can find a € atoms(2;) such that ¢ < f;(a). Enumerate atoms(2;) =
{a,a1,...;a}. Let d € AL and j be such that (A; U{d}) = (d,a\ d,a1,...,a;) C A;. Now

c=(fila) 0 [ fila) N ([ filar)),

leL 1¢L
for some L C [k]. Let ¢ = fj(a\ d), p= f;j(d) and r = (", fi(ar) N (ﬂlgL fi(ar))¢. We have
fijle) = fila)nr=(qUp)Nr=(¢g\pUp)Nr=_(~(g\p)Nr)u(pnr).

Since the sets f;(d), fj(a\d), fj(a1), ..., fj(a) are *-free, we have that (¢\p)Nr # 0 # pnr,
and so 0 < fj(pNr) < b, which is a contradiction. O

Proof of Lemma 7.5. By induction on n. For the case n = 1, the matrix in question is the
identity, so let us show that this is true for n 4+ 1 assuming it is true for n. Let m = 2" — 1
and m' = 2" — 1. Enumerate P([n + 1])T = {y; : i € [m']} so that {y; : i € [m]} is an
enumeration of P([n])*, ym+1 = {n} and y;ym+1 = y; U {n} for i € [m]. Let A, be m x m
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matrix where, for i, € [m], we let

. 1, if y; Ny; # 0;
An(m)Z{ i 7

0, otherwise.

Let A, 41 be the m’ x m' matrix where, for i, j € [m’], we set

L, ity Ny; #0;
0, otherwise.

AnJrl(i’j) = {

We want to show that A, is invertible. By induction the rows of A,, are linearly indepen-
dent. Let v; denote the ith row of A, 1 and w; the ith row of A,. Then

w; 0w, if i € [m];
v; = omo1mom, if i =m+1;
ui_m_lAlm/_m, otherwise.
That is
A, (0MT A,
Apy1 = 0™ 1 1
A, 1 1

Here, (0™)7 denotes the column vector of length m containing only 0’s. Now let \; € R be
such that 3,1 Aivi = 0™, Since

i€lm

Z it + Z Aili—m—1 = Z (Ni + Xigma1)u; = 0™,

i€[m] i=m+2 i€[m]

by the linear independence of the u;, we must have
(Vi € ) Avtmit = —A)- (7.2)

Considering the (m + 1)th column of A1, by (7.2), we see that Apy1 — D¢ Ai = 0. We

now have

/

m m
0= Z vy = Z AiVi + Amt1Vmt1 + Z Aiv;
ie[m’] i—1 —
m m m
= Z Aiv; + Z 0TI T Z NitmA+1Vitm+1
=1 i—1 =1

m m m
= ) w07+ Y ATy N 1
=1 =1 =1

m m m
_ Z N0+ Z \0m T M Z A\ 0m T m
=1 =1 =1
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= Z )\Z'Om—"_l/\ui.

1€[m]
By the linear independence of the u; and (7.2), we may conclude that \; = 0 for each i # m+1.
But then

/

>\m+10mf\1m’—m — o™
and so we must have A, 41 = 0, also. Thus the rows {v; : i € [m/]} are linearly independent
and A, is invertible. O
7.2 On Maharam algebras

In the context of Theorem 7.2, call a submeasure p on 2 true if and only if the corresponding
A, with respect to some f, is non-negative. In this section we prove the following, which can
be seen as an analogue of Theorem 7.2 in the case when 2 is a (true) countably generated

Maharam algebra.

Proposition 7.14. Let u be a continuous submeasure on Borel(2*) such that p | Clopen(2¥)
is strictly positive and true, with respect to some § from Theorem 7.2. Then there exists a
strictly positive o-additive measure X\ on the random algebra M and a uniformly continuous
function f : Borel(2*)/Null(u) — M such that the following hold:

4 f(O) =0 and f(l) = 1,'

e flaUb) = f(a) U f(b);

Before we prove Proposition 7.14 we will need the following two lemmas.

Lemma 7.15. Let € and €' be two Boolean algebras and let f : € — € be a map such
(Va,b € €)(f(aUb) = f(a)U f(b)). Suppose that p and \ are submeasures on € and €,
respectively, such that (Va € €)(u(a) = A(f(a)). Then for every ¢ > 0 we have

(Va,b € A)(u(alb) < € = A(f(a)AF(b)) < e).

In particular, f is uniformly continuous with respect to the pseudometrics induced by p and
A

Proof. This is because for any a,b € € we have f(a)Af(b) < f(a\b)U f(b\ a). Indeed, let
a,b €A, then

f(a)Af(b) = f(a\bUanb) A f(b\aUanb) = (f(a\b)Uf(anb)) A(f(b\a)Uf(anb)) S f(a\b)Uf (b\a).
In particular A(f(a)Af() < A(f(a\b)U f(b\a)) =u(a\bUb\ a) = u(alb). O

Lemma 7.16. In the context of Theorem 7.2, if p is a diffuse true submeasure then X\ is
diffuse and B /Null(X) is atomless.
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Proof. Since a is diffuse, for every ¢ > 0, we can find a partition of 2, ai,...a;, such that
w(a;) < e for each i. Now the atoms of the algebra generated by the f(a;) will be a partition
of B and will have A\-measure less than e also (this uses the monotonicity of A\ which we might
not have if \ were not true). It follows that atoms(8) C Null(\) and we are done. O

Proof of Proposition 7.14. Let f : Clopen(2¥) — Clopen(2¥) and A be that promised by
Theorem 7.2. By Lemma 7.16 we know that € := Clopen(2¥)/Null(\) is still atomless (and
countable). Consider the strictly positive finitely additive measure on €, which we also denote

by A, defined by
Alalnunny) = AMa).

Let © be the metric completion of Clopen(2“) with respect to the metric induced by pu
(Lemma 2.21). The metric completion of € will be a measure algebra o-generated by
Clopen(2¥), and so, by Fact 2.16, will be isomorphic to M. Denote the extension of A
to M by A also. Let f : Clopen(2¥) — M be the map a + [f(a)|xuy(n)- By Lemma 7.15 and
Theorem 2.20, we may extend f to the entirety of ©, so that we have a uniformly continuous
function f :® — M such that

(Va,b € Clopen(2¥))(f(aUb) = f(a) U f(b) A pla) = A(f(a)).

Since f, U, u and A are all uniformly continuous (see the proof of Lemma 2.21), it is straightfor-
ward to see (by taking convergent sequences from Clopen(2“), for example), that we actually

have

(Va,b € D)(f(aUb) = f(a) U f(b) A pla) = A(f(a)). (7.3)

But by Proposition 3.8, we can replace ® by Borel(2¥)/Null(x) in (7.3), and we are done. [

Unfortunately Proposition 7.14 does not apply to Talagrand’s submeasure. A submeasure p

on a Boolean algebra 2 is called submodular if and only if, for each a,b € XA, we have
p(aUd) + pu(anb) < p(a) + u(b). (7.4)

This terminology is taken from [9]. In [38] submodular submeasures are called strongly
subadditive. By [21, Theorem 14|, submodular submeasures always dominate a non-trivial
finitely additive measure (i.e. they cannot be pathological). True submeasures are always

submodular, and so in particular Talagrand’s submeasure cannot be true:

Lemma 7.17. Let u be a submeasure on a countable Boolean algebra 2 and let \,*B,§ be as

in Theorem 7.2. Then p is submodular if and only if, for each a,b € 2, we have

A((fa\ b)) N§(b\ a)) \ f(anb)) = 0. (7.5)

Proof. Given a,b € 20 we show that (7.4) holds if and only if (7.5) holds. If a C bor b C a then
both identities always hold. If anb = 0 then (7.4) always holds, by the subadditivity of y. In
this case (7.5) also holds, again by the subadditivity of . Indeed, since u(aUb) < u(a)+pu(b)
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we have

A(F(a) \ §(0)) + A(f(a) N (b)) + A(F(6) \ f(a)) < A(F(a) \ §(b)) + 2A(§(a) N §(b)) + A(F(b) \ §(a))

from which it follows that
A(f(a) N (b)) > 0

as required. Thus we can assume that ¢; := a \ b,ca := b\ a and ¢3 := a N b are all non-
empty. For brevity, in the following calculation, let y € P([3])" represent the set (MNigy Flei))\
(Uiey f(ci)). Now we have that p(a Ub) + p(anbd) < p(a) + p(b) if and only if we have

oAw+ Y. Aw< > Ay) + > Ay).

yeP([3])* yeP([3))*:3ey yeP([3])+:3eyviey yeP([3])T:3eyvaey
But this last inequality is equivalent to asserting that
A(fa\ b) Nf(b\ a) \ flanb)) = A({1,2}) = 0.
as required. ]

7.3 The preimage of the Lebesgue measure

In this section we find an explicit instance of Theorem 7.2. The main result is that if
2l = Clopen("[2]) then the submeasure obtained (via Remark 7.9) as the preimage of the
Lebesgue measure is not exhaustive (see Theorem 7.31). As a consequence we can show
that the real determining the corresponding idealised forcing of this submeasure, cannot be

a splitting real (see Corollary 7.34).

Let (X;)ien be a sequence of finite non-empty sets. Let XM = Hie[n] X; and X = [[;cn Xi-

For convenience we assume that for each ¢, we have
| Xi| > 1, (7.6)
and we also set X(©) = {(}. Let T3 = P(X;)* and
T ={AC XD . (vt e XO)3s € A)(s | [i]] = t)}. (7.7)

Let T(") = [Licn i and T' = J[;en Ti- Let 2 = Clopen(X) and B = Clopen(T).
Definition 7.18. Let f: A — B be defined as follows. For everyn € N and t € X we set

i) = UL FeT™ A (vie )t T[] € £()}
= {feT:(Vie)t]e )}

We then extend § to all members of A by taking unions.

To see that f is well defined we need to check that for any a € A, B C X (m) and C Cc X (n)
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such that a = (J,cplt] = Useclt], we have U,ep f([t]) = Usee F([t]). We may assume that
m < n. Let f € f([t]) for some t € B. In particular (Vi € [m])(t | [{] € f(7)). By induction
(via (7.7)) we can find s € [[;c(, ) Xi such that (Vi € (m,n])(t7s [ [i] € f(i)). But since
t7s € [t] Ca we have t™s € C. Thus f € |, f([t]). The other inclusion is immediate.

Proposition 7.19. The function § is injective and satisfies (T.2) and (T.3) of Theorem 7.2.
Before we prove Proposition 7.19, it will be helpful to record the following.

Definition 7.20. For f € T say that t € X(™) generates f, if and only if,
(Vi e [n])(t I [i] € f(3)).

Lemma 7.21. For every n € N and f € T™, there exists t € X that generates f.
Conversely, for every n and A C X there exists an f € T that is generated by precisely
the members of A.

Proof. The first claim may be seen by induction on n using (7.7). Indeed, for the case n =1,
any member of f(1) generates f. Suppose it is true for n and let f € T("+1). By induction,
find t € X that generates f | [n]. By (7.7), there exists s € f(n + 1) such that s | [n] =t
and so, since t generates f [ [n], it must be the case that s generates f. The second claim also
proceeds by induction on n. For the case n = 1, if A € X1 then the function {(1, 4)} € T
and is generated precisely by A. Now suppose it is true for n, and let A € XD Let
g € T™ be generated by precisely the members of B := {t[n]:te A}. Now fix z € X, 11
and let f = g~ (AU{t"z:t € XM\ B}). Tt is clear that f € TV, Suppose that ¢t ¢ A
and t generates f. Then t = s™z, for some s ¢ B. On the other hand s =t | [n] generates g,
so that s € B, which is a contradiction. If ¢ € A, then by definition ¢t € f(n + 1), and since

t | [n] generates g, we must have that ¢ generates f. O]

Proof of Proposition 7.19. This all follows from Lemma 7.21. For injectivity, Let n € N and
suppose that C, B C X (™ such that C' # B. Without loss of generality, we can find t € C'\ B.
Now let f € T(™ be generated only by . Then f € ,cc §([s]) \ Uep f([s]). For property
(T.2), it is enough to check that for each n € N, the collection {f([t]) : t € X(™} forms a
s-free collection in B. For this just observe that if A is a non-empty subset of X and

f € T™ is generated by precisely the members of A, then

fe (ﬂﬂt]) N (ﬂ f[ﬂ)c# 0.

teA tecA

Property (T.3) follows from how we constructed § (by taking unions). O

Now let A : 8 — R be the Lebesgue measure and define the submeasure i : 2 — R by
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Recall that for each a € B we can find A € T(™ such that a = {[t] : t € A} and that
Ma) = AT

Thus to understand the submeasure g we must count functions in 7. We will apply the

following lemma (usually without reference) several times from now on.

Lemma 7.22. Let Ay, ..., A, be disjoint non-empty sets. Then

{AC | A (vi)An A #0)} = | [ Pt = [ @4 - 1)

i€[n] i€n] i€[n]

Proof. The map A— (ANA;, AN Ay, ...,ANA,) is a bijection. O

From this we can calculate the cardinality of T),,. Indeed, if for each ¢t € X1 we take
AM™ = {#~i:i € X,,} then, by Lemma 7.2, we get

T =[{Ac | AY:wana™ £0y= [ @ - (7.8)

teX(n—-1) tex(n—1)

Now we can already obtain some bounds for u. For the rest of this section, given ¢ € N and
Jj € X, let
Ci,j = {f € X: f(Z) = ]}

Lemma 7.23. We have the following.
e Forte X™ we have u([t]) < (3)m.
e For every i, j we have u(C; ;) > %

Proof. For the first claim, we want to count the number of f € T generated by t (and
possibly by other things), and then divide by |T|. That is, u([t]) is given by

{feT™ (viem)t e fa/T™ =] HAeT t1iea/ ([ I @*-1

1€[n] i€[n] se X (i—1)
But since
HA €T, :t][i]e A} = |P(X;\ti))] H 1P(X) | = Q‘Xi‘_1(2|Xi| _ 1)\X(i71)|_1‘
s€X =D\ {t[[i-1]}
we get

9lXi|-1 2\ "
u([t]) = H oX — 1 < <3> ;

i€[n]
since for k > 2 we have 5:—:11 < 2 (see (7.6)).

For the second claim, we have f(Cpt1) = U;cxm f([t71]). For every f € T, let t; € X™
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be a sequence that generates f. For each such f let

Cr={A€Thu:tyie A}

Then
. (n)|—
Crl = [P(Xnga \ {EI[P(Xppr) T[T,
But
| | {(fA:AeCs} CCrpr
feT ()
So that
o B nyy-|T(")\ B Cy| B I Xnt1]—1 1
Al |—| {fra:-dec) = |T(n+1)| | Thaa|  2Xenl—1 = 2

feT(n)
O

Remark 7.24. Lemma 7.23 says that relative atoms in A will have arbitrarily small -
measure, in particular it follows that the submeasure p is diffuse (and that singletons in
Borel(X) will have p-measure 0, see below). Moreover, if we take X; to be such that | X;| =n

then the coordinate sets (C; ;)i ;j witness that p will not be uniformly exhaustive.

For the remainder of this section assume that X; = [2]. Notice that in this case, by (7.8), we
get
|IX(™| =2 |T;,| = 32" and [T(™W] = 32"~1, (7.9)

We will need the following function.

Definition 7.25. For k,n € N, let §(k,n) be the number of f in T™ that are generated by
precisely k members of X . When the conteat is clear we will write ‘f € d(k,n)’ to mean

‘f € T™ and f is generated by precisely k members of X ()7,

We could not get an explicit expression for d(k,n) (but see Lemma 7.37). However, for our

immediate purposes we can make do with the following.

Lemma 7.26. We have §(1,1) =2 and §(2,1) = 1. For eachn € N and k € [2""1] we have,

S(kyn+1)= > 4(,n) (k l_ z) 92l—kg2" =l (7.10)
NN

le[k/2,k]

Proof. Any member of T("*t1) will be an extension of a member of T(). If f € T is
generated by precisely [ sequences t1, ..., #;, then any extension of f to g € T will be
generated by the extensions of the ¢; that appear in g(n+1). In particular any extension of f
will be generated by at least [ sequences. If I < k/2 then any extension of f will be generated

by at most £ — 1 sequences. This gives

O(k,n+1) = Z Z I{A € T),4+1 : A contains precisely k extensions of generators of f}|.
1€[k/2,k]NN fE8(1,n)
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It is clear that for each ! the number
[{A € T, 41 : A contains precisely k extensions of generators of f}|

is independent, of which f € §(I,n) we consider. Thus if we enumerate X = {t,, ..., ton} we

get

(k,n+1) = Z 0(l,n)|[{A € T\,41 : A contains precisely k extensions of ¢1, ...t }|.
le[k/2,k)NN
(7.11)

Now fix [ € [k/2,k] NN and suppose that A contains precisely k extensions of ¢1, ..., ¢;. Then

we can find some I C [I] and, for each i € [[] \ I, a natural number n; € [2] such that
A={t;71ielfu{t;y2:ielu{tinciell]\I}UA

where A’ C U{Agnﬂ) cs € XM\ {ty,...t;}} such that A’ N AUTY £ () for each s €
XM\ {t), ..., 1)} (vecall the notation from (7.8)). There are (kl_l) such I, 22=% such n; (given
I) and 3%"~! such A’. This together with (7.11) gives (7.10). O

The expression corresponding to (7.10) for general X; is given in Lemma 7.40 on page 89.
Now we give an upper bound the d(k,n), which is essentially the central calculation of this
subsection.

Lemma 7.27. For everyn € N and k € [2"] we have

0(k,n) 9\"
T S (10> . (7.12)

Proof. We proceed by induction on n. The fact that

2, ifk=1,
o(k,1)=1<¢ 1, if k=2,
0, otherwise.

deals with the base step.

For the induction we first recall the following well known fact. Let F'(0), F(1), F'(2), ... enu-

merate the Fibonacci sequence 0,1,1,2,3,5,---. Then
Floor(n/2) .
n—1
> < , >:F(n+1). (7.13)
i
i=0

This is proved by an easy induction using the fact that F'(n + 1) = F(n) + F(n — 1) and

-G+
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7 Submeasures and signed measures

We imitate this result to obtain the following.

Claim. Let G(0) =0 and G(1) =1 and set G(n+1) = G(n) + 3G(n — 1). Then

and
Floor(n/2)

> (nz_l) (i) =G(n+1). (7.14)

=0

Proof. The sequence G is an example of a linear homogeneous recurrence relation with con-
stant coefficients and obtaining a closed solution for these is standard. The identity (7.14) is

obtained in precisely the same way as (7.13). O

Now by a change of variable [ = k — i in (7.10) we get

(S(k‘, n) 1 Floor(k/2)

|T(n)| Tog2n-1

(]

o(k —i,n—1) (k N Z> gh—2ig2" !~k
7
=0

Floor(k/2)

- () e e () (5)

k Floor(k/2)

< (3) g e ()0

By the above claim and induction we obtain

5(k,n) 9\"! /2
N« - Z
7| = \10 3

O
Definition 7.28. Given f € T let G(f) = {t € X : t generates f}. Given A C X™ [et
5(k, A) = [{f € T |G(H) N A| = K} .
As before we write ‘f € §(k, A)’ to mean ‘f € T and |G(f)NA| = k.
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7 Submeasures and signed measures

Lemma 7.29. Suppose A C X™ and a = Usealt]. Then for each j € Xy 1 we have

{f € T - [f] € {an Cpir )} = 232" F§(k, A) (3% — 1). (7.15)

Thus we have

wlan Gy j) = | Z (7.16)

ke[2n]

Proof. The idea here is precisely the same as that used to obtain (7.10). Without loss of

generality we consider the case j = 1. It is easily seen that

2”
{(f TV [f] € f(aNCpi11)} = |_| |_| {fTC:t"1 € C for some t € A that generates f}.
k=1 fes(k,A)

So say that f is generated by precisely t1,...,t; members of A and suppose that [f~C] C
f(a N Cpy1,1) for some C € Tp41. Then we can find some I € P([k])* and J C I such that

C={t1ieltU{t 2 ieJyU{t,2:iel\[k]IuA.

where A" C U{A&”“) i s € XMW\ {ty,....t;}} such that A’ N Al # 0, for each s €
XM\ {1, ..., t;}. From this we obtain

A k
{feTm™V  [f]CfanCpiia)}| = Za (k, A) Z( >2@32” k
= =1

from which we easily obtain (7.15). Now using the fact that

> ok A= [{feT™[f] < (D)}

ke[2n] teA

we get that p(a) = ‘T(—ln)l > kepen) 0(k, A), and from this we obtain (7.16). O

Proposition 7.30. For every a € 2 we have
planCp2) =pulanCpi) — pla), n— oco.

It follows that for every clopen a and € > 0 there exists b,b’ C a such that bUbV = a,
p(b) = p(b') and p(a) — w(db) < €. In particular, p cannot be exhaustive.

Proof. Let A € X™ be such that a = |J,4[t]. Let M = |A| and let G(f) = {t € X :
t generates f} (for f € T(™). Now for any k € [M] and f € §(k, A) we have f € §(k+|G(f)\

Al,n). In particular
MM

S(k,A) < > 6(k+1,m).

=0
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7 Submeasures and signed measures

But then by Lemma 7.27
d(k, A) 9\"
< - M+1 .
o =@ 20 (i)
Given b € 2 and n € N let a(b,n) = 2" — |B| + 1, for the (unique) B C X such that
b= Ueplt]- Then a(b,n) is constant for fixed b. Thus we have

The result now follows by (7.16). O

Consider now the extension of u to Borel(2(). That is we set
1nf{2u a;):a; €EANAC Uaz}
€N
We have the following.

Theorem 7.31. For any € € [0,1) and I € [N|¥ there exists J € [I] such that, for each
g € [ljcs X, the sets {f € X : f(j) = g(j)} have p-measure at least €.

For this we will first show that p is invariant with respect to the isometry group of X.

Proposition 7.32. If g is a bijective isometry of X then for every a € A we have u(gla]) =
p(a).

Proof. Let g be a bijective isometry of X. Let g9 : X7 — X; be the permutation defined
by go(i) = g(i"s)(1), for any s € [],,o; Xpn. For each n € N and t € X™) we define the

permutation g, : Xpi1 — Xny1 by gi(i) = g(t7i7s)(n + 1) where s is any member of
[Ljsn41 Xi- For n € Nlet G, : X™ s XM be the map

= (90(t(1)), 9e11) (£(2)); -+ Gypn—1] (E(12)))- (7.17)
Claim. The map G, is a permutation of X ™

Proof. Clearly this is true for Gy. For n € N, let ¢, s € X(™*t1) and suppose that s # ¢t. Then
we can find an i € [n + 1] such that s(i) # ¢(i) but s [ [{ — 1] =t | [i — 1]. But then

Ge1fi—1) (7)) = Gspfi—1)(E(7)) # gsppi—11(5(2)),

since gyj(i—1) and gsj(;—1) are themselves injective. Here by gyjo) we mean go. This shows that
Grny1 is injective. To see that Gy is surjective let ¢ € X1 and define s € X"t ag
follows. Let s(1) = gg ' (t(1)). If s; = (s(1),...s(i)) has been defined, let s(i+1) = g, (t(i+1)).
Then Gyy1(s) = t.10 O

'°In fact, from this last argument we obtain the following (recursive) definition for G, ;:

Grtalt) = (0 (D) g5 e 0 (D)5 0 (@) gy o (64 1)),

n+1(t> +1(t) [n]
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7 Submeasures and signed measures

Now for each i € N, the map T; — T; : A — G;[A], defines a permutation of T;. It needs to
be checked that if A € T; then G;[A] € X remains in T}, but this follows from (7.17). Thus
the map

FioT =T fe (Gif(D)],G2[f(2)],..)

defines a bijective isometry of T'.

Claim. Ift € X™ then F[{([t]))] = f([Gn(1)]).

Proof. Just note that f € T(™ is generated by t if and only if (G1[f(1)], G2[£(2)], ..., Gn[f(n)])
is generated by G, (t). O

Finally let @ € A and A C X™ be such that a = |J,c4[t]. Since the Lebesgue measure is

invariant under the isometry group of T', for any A C X (™ we have

ula) = AJ 1) = AMFIUFD) = A FH(D)

tcA teA teA
= MUF(G0D) =2 | (D)) = ulgla)).
teA teGn[A]

O]

Remark 7.33. The maps g in the proof of Proposition 7.32 actually characterise bijective
isometries of X. Indeed, it is straightforward to check that given a sequence (ggc)xeu.E X0

such that each g, is a permutation of Xy 41, then the map g : X — X defined by

s a bijective isometry.

Proof of Theorem 7.31. Fix ¢ > 0. By a repeated application of Proposition 7.30 we can
find an increasing sequence of integers n; < ng < --- € I such that M(ﬂz’e[k} Cri1) > €,

always. Now we want to measure ¢ = ();cy Cr,,1. This is of course a closed set so that, by

compactness of X, we have
wu(c) =inf{u(a) :a € AN c Ca}.

Now suppose that a € 2 is such that ¢ C a. Let A € X(™ be such that Uiealt] = a. Let
ng > n. Then it is straightforward to check that ﬂie[k] Ch;,1 € a. This shows that any cover
of ¢ by a clopen set must have p-measure at least e. Thus u(c) > €. Now let J = {n; : i € N}
and notice that for any g € [[,c; Xi the map 2 — x + g is a bijective isometry of X and so
by Proposition 7.32, we will also have u(glc]) > e. O

Consider now the forcing P := (Borel(X)/Null(z))*. We note that the generic real deter-
mining the extension of P cannot be a Cohen real or a random real beneath any condition.

This follows from the fact that the maximal antichain obtained from Theorem 7.31 consists
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of meagre Lebesgue null sets. In fact we can say slightly more. Recall that both Cohen and

random reals are splitting reals (Fact 2.36).

Corollary 7.34. If a is a name for the subset of matural numbers corresponding to the

determining real of P, then for each p € P we can find ¢ < p and a set By € [N]¥ such that
q-B,CavB,Nna=0.
In particular, a cannot be a splitting real beneath any condition.

Proof. Let 7 be the determining real of P. In particular for all Borel sets of positive y-measure
¢, we have ¢ IF 7 € ¢. Let a be such that P I+ (Vn € N)(n € a +» 7(n) =1). Fix p € P. Let
J € [N] be that promised by Theorem 7.31 (with I = N). For each g € [];c; X; let

cg ={feX:(Vje)f() =90}

Then the ¢, form a maximal antichain in P, so we can find some ¢, and a ¢ < ¢4 A p.
Now let By = {i € J : g(i) =1} and By = {i € J : g(i) = 2}. Sincecg -7 [ J =g
we must have ¢’ |- By C aAByNa=0. Since one of By or By is infinite we have that
¢ F (3B e [I]")(B CaVvBna=0). In particular, for some name B € dom([]”) and ¢ < ¢/
we have ¢l B CaVv Bna=0 (see [23, 3.7 Corollary (d)]). Now let B, = B. O

Since p is an example of a pavement submeasure we state the following taken from [38,
Question 7.3.7].

Question 7.35. Does P add a Cohen real?

7.4 Miscellaneous countings

In this section we gather some miscellaneous counting arguments from the previous sections.
We begin by generalising the calculations from Example 7.12 on page 71. In fact the following

may be viewed as a replacement for Lemmas 7.5 and 7.6.

Lemma 7.36. Letn € N and and ay, ..., a, be the *-free generators of Fr*n. Let A : {{U;c; ai :
I € P([n])*} — R be any map. Then \ extends uniquely to a measure on Fr*n and is defined

by:
]

A = (DI =0 Y A0 \ ). (7.18)
=0

yelI)!
where in the above, if z C [n], by A(z) we mean A(J,c, ai).

Before we prove this we note the following. If o (I, m, k) = |{a € [k]™ : [I] C a}|, then clearly
o(l,m,k) = (k__"l‘) and so

m

Ea

-l

N

-1
, k+1-1\
o(l,l+ik+1)zt = ( + >x = (1 4 )it — g1l (7.19)

7

-
i
o
-
Il
o
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7 Submeasures and signed measures

Proof of Lemma 7.36. By Lemma 7.6 such an extension exists (or just proceed to show that
the above defines the required signed measure). Clearly this extension must satisfy the above
for |[I] = 1 (since it is additive). Suppose it is true for all |I| < k. Let I € [n]**! and notice
that

lpen ={I}U | | {J}u (U a) (7.20)
Je[n=sk igl

Now for each p € [k] we have

S0 = (P ¥ S S A

JelIp Je[Ip 1=0 yel[J]t

p
D™ o(lp k+1) > Anl\y).

yelI)!

— P

l_

To see this just observe that for each I € [k] and y € [I]!, the number of times that the term
A([n] \ y) will appear in the summand will be equal to the number of subsets of I, of size p,

that contain y. This gives

22 A =

pelk] Je[IP

N
M'ﬁ

(=) o(lp.k+1) Y A[n]\y)

ye[I]!

T
A
Il
o

~1)* 1o (0, 1,k + 1)A([n])

Il
-
I M?v
[}

A

N
—

M=

(Do, l+ik+1) Y A[n]\y)

ye(l]!

k
T2 (1= (—)MAR) + SO (=DFE ST A()
=1

ye[I]t

N
Il
i
.
I
=)

M) = A[n]) - ((1(1)]“)A([n])+z 1t Z 2\ ) A([n] \ 1)

which is easily seen to give (7.18). O

Now we describe a procedure that allows us to obtain explicit values for the d(k,n) via (7.10)

on page 79. From this we can obtain reasonably nice expressions for the first few values of
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0(k,n), but it is not clear to us how to proceed. Let
! 2—ka2n—1
= 3ot L)
le[k/2,k)NN

(the sum of all but the last expression in (7.10)). Then of course we have
5(k,n+1) = Y pnp1 + 6(k,n)2832" K, (7.21)

An(other tedious) induction on n using (7.21) gives

n+1 o
(S(k’ n —|— 1) = 2(n+1)]€32n+1_(n+1)]€ Z 7k7i2_ik3_21+1k + (5(l€, 1)2nk’32"+1—2—nk. (722)
=2

Lemma 7.37. We have §(2,n + 1) = §(1,n)|T11| — 26(1,n)? and

3n+1 _ 2n+1 3n+1 4 2'n+1

1.1 —26(1,7n)?).

3,n+1)=

Proof. We prove the first expression but omit the second. A straightforward induction on n
using (7.10) gives
6(1,n) =2n32" -1,

Then we have
"}/27”_;’_1 = 6(17 n)32n71 — 2n32n+172in‘

By (7.22) we get

n+1
5(2,n+1) = 2(n+1)232"+17(n+1)222i7132i7i71272i372i+2i+5(2 1)22n32”+17272n
i=2
n+1 3 i
—  92n+1g2"H—2n-3 ad 2nq2n T —2-2n
Z 5 ) +273
=2
on_g o= (3
— 2211—%—].32”+ —2n—3 e
23
i=1
9 2n—i—l 3 7 ) 3 n+1 )
= 30(Ln) z; 5 ) =20(Ln)? (5 —26(1,n)?,
and we are done since |T},| = 32" (see (7.9) on page 79). O

Next we give an alternative expression for (7.10). This expression is not inductively defined
but it relies on understanding certain partition numbers of integers. This makes it compli-

cated.

For n € N let b(n) = max{k € w : 2¥ < n} and let B(n) = {(ao, ..., ap(n)) : Zf(:%) a; 20— =
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n A a; € w}. Of course each a; need only range over {0,1,...i + 1} (not w). Notice that

n+— |B(n)| is well known as the binary partition function (for example, see [26]). Let

i—1

B'(n) ={a € B(n) : (Vi € [b(n)])(a(i) <2 =Y 27" a(j))}.

J=0

Given A € X and n > m, let (A), = {t € X : ¢ | [m] € A}. Now suppose n € N and
1 €2m Let Ag = X2\ f(n —b(1)). And set

Appr = [XOPOFIN f(n—b(1) + i) \U ) n—b(l)+i-

1<t
The motivation for considering the sets B’(n) comes from the following lemma.
Lemma 7.38. If f € §(2" —1,n) then (|Ao|, |A1l, ..., [ Apq)|) € B'(1).

Proof. We observe that t € X (™) generates f precisely when (Vi)(t & (A;),). So we have

b(l

)
l—\|_| =D 142°0-
0

O

We can go the other way too! Let n € Nand [ € {0,1,...,2" —1}. Fix a € B(l) and define a
member f € §(2" — I,n) as follows. Let Cy € [X™t(D)=1]20) and let Ag = {t i, : t € Cp},
for some i; € X(n—b(l))' Now let

Cip1 € (X" PO\ (A by “OFY,
j<i

and set A;jy1 = {t i : t € Ciy1}, for some iy € X, _y)4i41- Now let f € T be defined by
flrin=b01) -1 = XM, X® . xCbO-1D) and for i € [0,b(1)] we let f(n — b(l) + i) be

any member of

Zi = {A € T,_yqyr - X POFN | (4, L CANANA; =0}, (7.23)

1<t

It can now be checked that t € X (™) generates f precisely when (Vi)(t & (A;),). In particular
the A; constructed in the discussion preceding Lemma 7.38 will coincide with the A; here.
From this we may conclude that 6(2" — [, n) is equal to the number of f’s one can construct

in the above manner. This gives the following.

Lemma 7.39. Forn € N andl € 2™ then we have

b(l) i ; i—1 i—1
o(n—=b(l)—1)+i _ 21 j—1 i
5@t —ln)= Y H( Zﬂ alJ )>2a<l>H32 7laG) o (7.24)
1=0

a€B'(1) i= a(i) =0
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Proof. For each a € B’'(l) the binomial coefficient counts the number of choices for the C;.
The term 249 counts the number of choices for A;, given C;. The term H’ %321 77lald) is
the cardinality of Z; from (7.23). O

Finally for this subsection we give an expression for (k,n) for general X;. This again seems

to require integer partitions. For natural numbers [ < k < |X"+D)| let

P(n,k,l) ={(a1,...,as) :a; € wA Z:zaZ = k/\Zal =INs €| Xns1l]}

i€]s] i

That is P(n, k, ) represents a subcollection of integer partitions of k into no more than | X, ;1.
To see why we are interested in such a collection let (ay,...,as) € P(n, k,1) and f € T be
generated by t1,...,t;. Let (C});e[s be a partition of [I] such that [C}| = a;. For each i € C;
let B; ; C X, 41 such that |B; j| = j. Now notice that if A € T;,41 is such that

{ti/z:xe€B;;} CA (7.25)
then fTA € d(k,n+1).

Conversely, if f € 0(k,n+1) let {t1,...,t;} ={t | [n] : t generates f}. Then the ¢; will be the
generators of f [ [n]. If, for j € w, welet C; = {i € [I] : t; has precisely i extensions in f(n + 1)}
and set s = max{j : C; # (0} then we see that (|C1],...,|Cs|) € P(n,k,1). If, for i € C;, we
set Bij ={x:t;x € f(n+ 1)} then of course

{t;\ZE L xrE Bi,j} - f(n—l— 1)
The number §(k,n + 1) is given by

Z 5(1,n)|[{A € Tpy1 : (3t1,....t; € X)) (A contains precisely k extensions of ¢y, ..., 1) }|.
le[k]

So for each [ € [k] and f € §(I,n) we need to count the number of A € T, such that
fTA € §(k,n+1). But from the above discussion this is just the number of A’s satisfying
(7.25), given (a1, ...,as) € P(n,k,l). Thus we have the following.

Lemma 7.40. For general X; we have

dkn+1) =3 > 11 5, n) (i) <!X;+1\>a(j)(2lxn+l el

le[k] aeP(n,k,l) jedom(a)Aa(j)#0

where by (’;) we mean the multinomial coefficient

<a(1),a(2k;’, ...,a(k)) B H:,;a'

Proof. The multinomial coefficient counts the number of choices for the C;. The binomial
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coefficient counts the number of B; ;, given the C;. The last term counts the number of A
that will satisfy (7.25). O
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A Dow and Hart

We prove the following Proposition A.1 (below), which is Proposition 2.1 from [5], but under
our more general conditions. This is the only part in which one needs to consider the property
C(®B) in [5]. Everything is taken from [5] so we excuse ourselves from any further referencing.
Throughout this section fix a o-complete Boolean algebra 2B such that C(28) holds, witnessed
by F. If ¢ : 8 — P(w)/Fin is an embedding then a map ® : B — P(w) is a lifting for ¢ if
and only if

(Vo € B)(p(x) = [P(2)]n)-

If @ is a lifting then for brevity we will write ®(x) instead of ®(F(z)), for 2 € Clopen(w x “2).

We will also write (n, s) instead of {n} x [s].

If A C w then a lifting ® is exact on A if and only if for every n,m € Aand s € |J . "2 we

new

have
n#m— ®(n,0)N®(m,0) =0 and ®(n,s) = ®(n,s0) U P(n,s1).

If fe“wand A C w then set
Bia={(n,s):necANse 2f (M,

If A C w then a lifting ® is complete on A if and only if for every f € “w and O C By 4 we

have

o[0]:= ] @(n,s)="2() 0),

(n,s)€O

where two subsets M =* N if and only if MAN € Fin (that is, they are identified in
P(w)/Fin). Theorem 3.1 for B follows from the following two results.

Proposition A.1. If ¢ : B — P(w)/fin is an embedding, A C w is infinite and ® is a lifting

for ¢ that is exact on A then ® is not complete on A.

Theorem A.2. (OCA) If there exists an embedding ¢ : B — P(w)/fin then there ezists a
lifting ® for ¢ and an infinite A C w such that ® is both exact and complete on A.

Proof of Proposition A.1. Let n € A. For each i € ®(n, () let f* € 2¢ be the unique function
such that
(Vm)(i € ®(n, fi* | m)). (A.1)

By C(B) we can find N7, N7, ... such that

U= > F(n,f7 | NJ') <F(n,0).

1€®(n,0)

Let C,, =F(n,0)\ Uy and F =% _ 4 Cy. Now for each n € A we have

[@(F)] - [®(n,0)] = @(F) - ¢(n,0) = (F -F(n,0)) = ¢(Y_ Ci- (n,0)) = ¢(Cy) # 0.

keA
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Thus
(Vn e A)(|®(F) N ®(n,0)| = w).

For each n € A let
ky, = min ®(F) N ®(n, D). (A.2)

Set I = {kn:n € A} and O = {F(n, f! [ Nl ):n € A}. Since > O - F' = 0 we must have
2> 0)N&(F)| < w. (A.3)
By (A.1) we have I C ®[O] and by (A.2) we have I C ®(F'). Thus by (A.3)

o[0] £ () 0).
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w, 14 Cij, 78
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N, 14 absolute ideal, 50
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add a Cohen real, 32
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BT, 15 add a random real, 32
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atoms(B), 15 additive, 21

Ult(B), 16 o-additive, 21

A, 16 o-algebra, 16

B/T, 17 algebra of sets, 10, 15

H, for Boolean algebras, 17 antichain, 17
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measure algebra, 22

monotone, 21

P-names, 29
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