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ABSTRACT. Let v be a finite countably subadditive outer measure defined on all subsets
of a set X, take a collection C of subsets of X containing X and &, we derive an outer
measure p using v on sets in C. By applying this general framework on two special cases
in which v = y”’, one where u € My (£) and the other where u € My (£1), £1 € £ being
lattices on a set X, we obtain new characterizations of the outer measure u’’. These yield
useful relationships between various set functions including u;, pj, u’’, and p’.
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1. Introduction. In this paper, we establish a general framework for the study of
outer measures associated with a lattice measure, in particular, of two previously
studied outer measures: y’ which is finitely subadditive and u’” which is countably
subadditive. Our terminology is consistent with standard usage in [1, 2, 4]; a summary
of notations and terminology as well as a brief background is given in Section 2.

Let v be a finite countably subadditive outer measure defined on all subsets of a set
X, take a collection C of subsets of X containing X and &, we derive an outer measure
p using v on sets in C. We examine two special cases: one in which C is derived from
setsrelated to alattice £ of subsets of X; another in which there are two lattices £, < £,
on X and C is derived from £,. In the former, we take v = u”’, where u € My (£); in
the latter v = u”’, where u € M, (£,). We obtain new characterizations of y’’. This is
developed in Section 3, which ends with three immediate consequences of this new
framework: a shorter proof of an old result on y’ = y”” under the condition that £ is
a &-lattice; letting C be derived from £, = S, in the second case yields p” = (u”")°,
where the latter is an outer measure previously studied [2, 4] and the regularity of u"’
for ye M?(£y).

In Section 4, we define the notion of condition M on u’’ and examine the case of
a single lattice to obtain useful inequalities (Theorem 4.7, Corollaries 4.8 and 4.9) to
relate various set functions u;, pj, p’', and py’. We introduce three “regularity”-type
conditions on u € My (£) and study the relationship between them as well as their
effect on the equalities of some of the set functions. The inequalities obtained are
used to provide alternate proofs on results on equalities of y’ and py”” on either £ or
Z’. Under the condition of normality of £, we also prove how one of these conditions
results in the equality of y € M(£) and v € M, (£).
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In Section 5, we examine the case of a pair of lattices on X and introduce six con-
ditions relating to outer measures y” and v”’, where u € My (£,) and v € My (£L»),
an extension of u. The relationships between these conditions are studied. Parallel
to Section 4, sets of inequalities relating to various set functions (Theorem 5.4 and
Corollary 5.5) are obtained and used to show how the conditions introduced in this
section result in the equalities of some of the set functions on £ and how they relate
to the conditions introduced in Section 4 on u’’ on £;.

2. Notations and background. On a nonempty set X, a lattice £ of subsets of X
contains X and ¢, the algebra generated by £ is denoted by A(Z£) and the o-algebra
generated by £ is denoted by o (£).

LATTICE PROPERTIES. £ is normal if and only if for all A,B € £, A(\B = &, there
exist C and D in £ such that

AcC, BcD', and C'(\D =0, (2.1)

£ is a &-lattice if and only if it is closed under countable intersections.
£, and £, are lattices on X, where £; < £,. £, coseparates £, if for B; and B in £,
B1 N B, = &, there exist A; and A; in £; such that B; < A}, B, € A5, and A] A5, = @.
We consider the set M(£) of all non-trivial, non-negative, finitely additive bounded
measures on A(ZL).

MEASURE PROPERTIES. Mp(Z) is the set of all £-regular measures on A(L) : u €
Mg (£) € M(2) if and only if for any A € A(ZL),

u(A) =sup{u(L) | LS A, L €1} (2.2)

My (£) is the set of all o -smooth measures on £ : u € My (£) < M(£) if and only if for
any sequence,

{L,.}, L,€Z2, L,! @, wehave lirrlnu(Ln) =0. (2.3)

M7 (£) is the set of all o -smooth measures on A(L) : u € M? (£) <€ M(£) if and only
if for

[AneAW®) In=1.2,...}, Ayl @, limu(A,) =0. (2.4)

Note that u € M7 (£) if and only if u is countably additive and can be extended uniquely
to 0 (£), and that an £-regular measure which is o-smooth on £ is o-smooth on A(Z).
My (£) is the set of all £-regular measures which are o-smooth on A(£). M(0,2) is the
set of all measures strongly o-smoothonf:u e M(o,L) <€ M(Z) if and only if for any

{Lpes,n=12,.}, Lyl [\Ln€L thenu(ﬂLn)=rlliInu(Ln). (2.5)
n n

Note that if y € M(0,£), then u is countably subadditive on £’, i.e., for L,, € £ and
Un-1Lyp €2, p(Upoy Ly) < S5 u(Ly).
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If, in addition, a measure is 0-1 valued, we say that it belongs to I(£), replacing M
by I in each of the terms above.
For uy, > € M(£), we say that u; < pp(£) if and only if py (L) < pp(L) for any L € £.
Note that in the case that u; < up (£), we have:
(i) u; € Mg(£L) implies that p; = pp;
(i) po € My (£) implies that p; € My (£).

ASSOCIATED OUTER MEASURES. We summarize some known results (cf. [1]) on
two outer measures u’’ and u'.

For Ec X, ue M), u'(E) =inf{u(L") |ECL’, L £}, and p’"(E) =inf {>; u(L}) |
EcU;L;, L; € £}. To avoid a trivial ¢”’ in the case of 0-1 valued measures, we usually
assume u € M, (£) when p'’ is considered. The set of all u”” — [y’ —] measurable sets is
denoted by S, [S,v]: for E € X, E € S, if and only if p"' (A) = u” (ANE) +u" (ANE")
for all A < X. For a finitely subadditive outer measure v, v is regular if for any A c X,
there exists E €S, suchthat AcEand v(A) =v(E). If u e I1(£) [I5(£)], then p'[u"]
is regular. We have the following results.

(1) g’ (@) = 0; p’ is monotone and is a finitely subadditive outer measure. S, is an
algebra and ' |Su’ is finitely additive measure.

(2) p” is a countably additive outer measure. S, is a o-algebra and p"| s, is count-
ably additive.

(3) In general, we have the following relationships:

pp(L), p=p(L), ' =p), . (2.6)

(4) u € Mg(2) if and only if u = pu’(£).
(5)If u € My (£), then
(@ p"(X)=uX);
() p=xp” () [1]
©6)If ueM(o,L), then u'’' = u(L") [4].
7)If pe My (L), pu'isregular and pu” = u(£L’), then yu € M(o,£) [4].
8)If ue My (L), u” isregular and u” = u(L), then y € M7 (£) [1].
Using these outer measures, we have two “regularity”-type of conditions on the
measure U : My, (£) is the set of all weakly regular measures on A(L) : u € My, (£) <
M(Z£) if and only if for any L € £,

uly=sup{p (L)Ll Let} (2.7)

M, (£) is the set of all vaguely regular measures on A(L) : u € M, (£) < My (£) if and
only if for any L € £,

(L) =sup{p’ (L)Ll L er]. (2.8)

In general, Mg (£) = M, (£). If £ is normal, then My (£) = M, (£) (cf. [1]).

3. Framework. We consider a finite countably subadditive outer measure v defined
on all subsets of a set X. Initially, C is a collection of subsets of X containing & and
X. In addition, let C be closed under countable union. We define a set function p
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using v : for E C X,
p(E) =inf {v(C), Ec C e C}. (3.1)

We show that p is an outer measure with v < p: the definition yields easily that p

has value zero at the null set, it is monotone and v < p. To see that it is countably

subadditive, suppose E; C X, for any € > 0, we can find C; € C such that v((;) <

p(E;)+€/2t and E; € Ci. So X7 vI(C) < YT p(E)) +€ and U; E; € U; C; € C. Since v is

countably subadditive and p is defined as a lower bound of all v(C), C € C, we have

p(UEi) sv(UCi> <> v(G) <> p(E;) +e. (3.2)

i i 1 1

By applying this general setting to two special cases, we gain two new perspectives

for our applications: one with one lattice £ on X; another with two lattices £; and £»
on X, with £, Cc £,.

PROPOSITION 3.1. Let C be the collection of all countable unions of sets from £ and
v =u", wherepy € M(£). Thenp = " and p’' (E) = inf {u”" (U7 L;), EC UYL}, L; € £}.

PROOF. (a)In general, u'’ =v < p.
(b) Suppose that there exists E C X such that yu''(E) < p(E). Then there exists a
sequence {L;} c £ such that Ec U7 L; =C € C and

0o [

Sutey <o) <u(Un) (ecUr) < Xurwn < Suwd, 6

1 1

a contradiction. This gives a new characterization of u”. O

PROPOSITION 3.2. With £, C £, let C to be all countable unions of sets from £, and
v=u",where ue M(£,). Then p = u"’ and

u" (E) :inf{u"(UL'zi), EcJLy, Ly, Eig}. (3.4)
1 1

PROOEF. As before, if Ec UT L, =C € C, {L;} c £, C £}, the inequalities hold and
the same contradiction is arrived.

These two characterizations of u’’ can be shown independently of our new setting
and p:

(I) By monotonicity and definition of u”, we see that

u”(E)sinf{y”(UQ), EcJL;, Liez}. (3.5)
1 1

Suppose that it were a strict inequality, there is a sequence {L;} in £ with
> u(Ly) <infp” (UL;) <inf > p” (L)) < > u(L), (3.6)
1 i i=1 i=1
a contradiction.
(I) The inequality p” (E) < inf {u" (U L5, )E € UT Ly, Lo, € £} follows from mono-
tonicity and p” being the infimum. A strict inequality leads to a contradiction as
in (I). O
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APPLICATIONS. (1) Using the first new characterization, we can provide a short
proof of a previously known result on two outer measures y’’ and p’.

THEOREM 3.3. IfZ£ is a 6-lattice, u € M(0,2L), thenu” =u'.

PROOF. (a) In this case, p < p”"(£'):if AeL', Liet,and AcUTL; = (NLy) =
L' € £', then pu(A) < u(L') < =Pp(L}), using o-smoothness for the last inequality. So
U(A) < u” (A). The reverse inequality holds in general.

(b) Now, we have

u’(E) _mf{y”(UL;), Ec|JL; L; eﬁ} =inf{u” (L), ECL, L € £}
1 1

—inf{u(L’), ECL, L€} =p'(E),

(3.7)

using (a).

(2) As a special case of Proposition 3.2 above, if we have p € M, (£;) and £; C S,
take £, = S, C to be the collection of all countable unions of sets from £, and v = u"’.
Then we have u” = (u”')?, where in general, for a finitely subadditive outer measure
A and A-measurable sets Sy, A°(E) = inf{A(M), E c M, M € S,}: by Proposition 3.2,
we have

u’(E) = inf{y”(UL'zi), EcJLy, Ly, 61:2} =inf {u" (M), ECM, M €S, } (3.8)
1 1

since S, is a o-algebra, UTL’ZI_ = M € S,~. This is a special case of a finitely sub-
additive outer measure previously studied [2, 4]. Since in this case u’’ is countably
additive, the equality u’’ = (u”")? is equivalent to u’’ being regular [2].

(3) In the classical treatment, with y € M9 (£) and the covering class C of measur-
able sets generated by the classical outer measure p*, u* is a regular outer measure.
In our setting, if y € M? (£,) and C is the collection of all countable unions of sets
from £5, £, =S,~, and v = u”’, we obtain the regularity for u": for all positive inte-
gers n, there exists M,, € S;, E C My, and pu(M,) < u” (E) + (1/n), we may construct
My | My =My €Sy So limy—.e p(My) < p” (E). Since p € M9 (£y), limp—o p(My) =
u(Mo) = " (E). O

4. Case of a single lattice: comparing some set functions. Grassi, Knight, and Vlad
looked into the effects of various conditions on outer measures. We combine these
with additional new conditions. Using our new characterizations in Propositions 3.1
and 3.2, we relate various inner and outer measures by several useful inequalities to
obtain results on outer measures.

DEFINITION 4.1. Let y € M(Z£). For any E < X, the inner measure
wi(E) =sup{u(L), LCE, Let}. (4.1)
The inner measure ; is finitely additive on £’; for properties (cf. [3, 5]).
DEFINITION 4.2. Let u € M, (£). For any E < X, define the set function
Wi (E) = u(X)—p" (E). (4.2)

If u” is a regular, then p; is an inner measure [2].
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Vlad showed that p; < pu; <u” < u’ [4].
We define the notion of condition M.

DEFINITION 4.3. For u € M;(£), we say that u”’ satisfies condition M if a necessary
and sufficient condition for a set E € S, is that u”’ (X) = u" (E) + u” (E').

As in the classical case, if y’’ is a regular outer measure, then u’’ satisfies condi-
tion M.

On the other hand, the outer measure u’ is not regular in general but always satisfies
condition M (see [1]).

PROPOSITION 4.4. (a) If 4 € M (£) satisfies condition M and p"' (E) = pu;(E) for E ¢
X, thenE € S,;
(b) IFE €Sy, then u” (E) = p;(E).

PROOF. (a) By assumption,
IJH(E) — IJJ(E) — H(X)_HH(E,) — u//(X) —[J”(E,), (43)

therefore E € S, since u satisfies condition M.
(b) If E € Sy, then

;i (E) = p(X) =" (E') = p" (X) — " (E')

4.4
:uN(E)“‘u”(E,)_u”(E,) :[JH(E)- ( )
O
LEMMA 4.5. Ifu e My (L) and pj = u(£), then pu”’ = p(L').
PROOF. For L e, if u(L) = p;(L) = u(X)—u” (L"), then
p (L") = p(X) —p(L) = pu(L). (4.5)
O

PROPOSITION 4.6. (a) If ue M(o,L), then u; = u(L).
(b) If y e My (L), puj=pu(L) and p” is a regular outer measure, then y € M(o,L).

PROOF. (a)ForLef, uj(L) = p(X)—p" (L") =pu(X)—u(L") = pu(L), since u” = u(L")
if ue M(o,2) [4].

(b) Using the lemma, we have a regular outer measure u’’ which is equal to ¢ on £,
implying that u € M(0,Z£) (see [4]).

Hence for u € My (£), under regularity of u'’, strongly o-smoothness is equivalent
to uj = u(L).

Now, we establish the following sets of inequalities. O

THEOREM 4.7. For u € My (L), E c X, we have:

pi(E) < pi(E) < sup{u"(ULi), (\LiCE, L; ez} <u”(E) < y'(E). (4.6)
1
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PROOF. We need only prove the second and third inequalities. We have

Wi (E) = p(X) — " (E') = p(X) —inf { > (L)), E' < JLi}

< u(X)—inf {u”(ULg)} = sup {u"(X) —u”(UL;)} 4.7)
<sup {p" (X-JL;)} =sup{u”’ (NLi), NLi cE} <" (E)
which is an upper bound for all such intersections. O

COROLLARY 4.8. Ont':forL € £,

(L) <pi(L")<s " Li|,()LicL',L; 2t
pi(L') < pj(L) up{u ( ) N } “8)
u

1
(L").
COROLLARY 4.9. (a) ;(L') < sup{u”’(L), LeL', Le2} <sup{p’(NTL:), NL; C

L'y Lieft <p” (L") ' (L") = p(L).
() pi (L") <sup{p”’(L), Lel’,Lest} <sup{p’ (L), Lcl’,Lest}<py' (L) =ul).

We consider three more “regularity”-type conditions on u € My (£):
(1) For

Les, p(L')=sup{u’ (L), NLicL' Liez}. (4.9)

(2) For
Les, p’(L)=sup{p” (L), LicL Liezl. (4.10)

(3) For
Les, p’(L")=sup{u(l), LcL’, Let}. (4.11)

Together with the notions of weakly regularity and vaguely regularity, we have the
following results, some of which are known, but the proofs here are different due to
our general setting.

PROPOSITION 4.10. (@) u € My (£)=>(4.9) holds and u”’ =y’ = u(£L’).

(b) (4.9) holds=(4.10) holds.

(c) If (4.9) holds and p” is a regular outer measure, then p € M(o,L) and £ C Syr.

(d) £ c Sy =(4.10) holds.

() My (L) € My (£).

(f) If (4.10) holds, u;(L') = sup{u” (NL;), NLi = L', Ly € £} forall L € £ and u”
satisfies condition M, then £ C Sy .

(@UEMRL)su=p=puj=p" =y ont.

(h) If (4.11) holds, either u" is regular or satisfies condition M, then £ C S;.

@) If p € My (L), p = p"" (£) and p"” is regular, then £ C Sy, y € M(0,2), and (4.9)
holds.

() If (4.9) holds and £ C S, then yu = u’' (£) and hence y € M? (£).

k) (4.11)=(4.10).



244 PAO-SHENG HSU

PROOF. Let L € £ throughout the proof.
(a) Using the inequalities established in Corollary 4.8, we have,

(L) =supfu(l), LcL', Let}

ssup{u”(ﬂLi), (LicL, Liet} (4.12)
1
<u’' (L) =p' (L") =u(L).

(b) Follows from the same set of inequalities.
(c) We have

p(L") = sup {u”(ﬂh), (LicL', L; ei} <" (L)=p' (L") =p(L").  (4.13)
Since u = pu” (£") and "’ is regular, u € M(0,2) (see [4]). Also,
pi(L) = u(X)—p" (L") —u(X)—sup{u”(ﬂLi), (\Li EL’}

= inf{u" (XOLi)} = inf {u” (LlJLl) Lc LIJLQ} =u"(L).

Since p” is regular and therefore satisfies condition M, by Proposition 4.4(a), L € S,.
SoLcCS,r.
(d) Since £ C Sy, (L") < p”(X) —p" (L) = u;(L"). By Corollary 4.8, therefore

(4.14)

p;i (L") = sup {u” (ﬂLl), (LicL', L ez} =u"(L). (4.15)
1

(e) Using the facts that '’ < u’ in general and u’ = p on £’ we have
(L) =sup{p’(L),Lcl’, Let}
<supiu’(L),Lcl’, Lt} (4.16)
<p' (L") =pu(L")

yielding equalities and weak regularity.
(f) By assumption,

w' (L) = sup{u" (ﬂLi), (LicL', L ei} = (L), (4.17)

so u’(X)=p"(L)+p" (L"), which implies that £ C S, since u" satisfies condition M.
(g) Since p € Mg (£), u =" =y (£). Also, u = p;(£). By Corollary 4.8, we have
H=pi=pj=p" =y onlt
(h) By assumption and Corollary 4.8, we have

p’(L') =sup{u(@), Le L', Let} =u(L) <p;(L) <u" (L), (4.18)
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yielding all equalities and u"’(X) = p’’(L) + " (L"). Since u’’ is regular or satisfies
condition M, L € S/, or £ C Sr.

@) If pu=p" (L), then p = p; X p; X p” = p(2) yielding all equalities. Since p” is
regular, by Proposition 4.6(b), u € M(c,£). Now

pi(L') = p(X)—p" (L) = p(X) —p(L) = u(L"). (4.19)

The inequalities in Corollary 4.8 becomes equalities, yielding (4.9).

() If (4.9) holds, then u = u”(£"). By Proposition 4.4(b), £ C S, implies that u; =
u’(£). Then p”" (L) = pj(L) = p(X) =" (L') = p(X) —pu(L’) = p(L). Since £ C S,
A(ZL) C Sy and p”'|a) = M is a countably additive measure which is equivalent to
ueMoL).

(k) The statement follows from Corollary 4.9. O

These results provide a new proof of an old theorem.

THEOREM 4.11 (T. Wibisono [6]). (@) If u € M%(£), u=u"”"(£) and u' satisfies con-
dition M, then £ C Sy, p € M (L) and p”" =y’ = u(L’).
(b) IfueM(o,L) and L C Sy, then p = ' (£).

PROOF. By Theorem 4.7, for L € £, u(L) = pi(L) < pj(L) < p”"(L) < p'(L). So pu =
' (£) implies that y; = p”(£). With u € M?(£) and p” satisfies condition M, this
implies that £ C S, by Proposition 4.4(a). Also, p; (L") = pu(X) —p"" (L) = p(X) —p(L) =
u(L"). Hence by Corollary 4.8,

u;i(L") = sup {u” (ﬂLi>, (Licl', L e£} =u'(@L)=p (L) =u(L), (4.20)
1 i

which means that (4.9) holds. Applying Proposition 4.10(j), we get u € M7 (£).
(b)If u € M(0,£), then u; = u(£) by Proposition 4.6(a). By Proposition 4.4(b),£ C S~
implies that uj = pu” (£). Hence p = pu”’ (£). O

COROLLARY 4.12. Under the conditions of Theorem 4.11(a), condition (4.9) holds.

THEOREM 4.13. Under the conditions that u e M(£), v e My (L), uXv(L), u(X) =
v(X) and £ is normal, if u’’ satisfies condition (4.11), i.e.,

u’ (L) =supf{u(l), Lcl’, Let} (4.21)
forLeZ, thenu' =v'"(L'").

PROOF. (a) We know that u”” > v"’ in general.
(b) Since £ is normal, for all L ¢ L', there exist L;,L; € £ suchthat Lc Ly c L, c L.
We have

p (L) <sp” (L) <p(L)) <uLz) <v(L2) <v" (L) <v' (L), (4.22)

so v" (L) is an upper bound for all u”’ (L). Therefore, u”’ (L') < v" (L'). O

5. Case of a pair of lattices: comparing similar set functions. In this section, we
have two lattices on X : £; < £, we consistently use A € £; and B € £5.
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THEOREM 5.1 (T. Wibisono [6]). If u € My (L), u'’ satisfies condition M and
u' (B") =sup{u(A), AcB', Ac 1y}, (5.1)

then
(@) L2 = Syr;
(b) U Ay € MR (L2), =2 " Ay (L), and ' | az,) € MR (£1).

PROOF. (a) We have
u’'(B") =sup{u(A), A< B, A2} =p;(B') = uj(B) (5.2)

using Corollary 4.8. Since " satisfies condition M, by Proposition 4.4(a), £> < S;.
(b) Since u” is countably additive on S, and by part (a), A(£2) < Sy, U law,) €
M©9 (£,). The inequalities

p”(B') =sup {u(A), AcB', Ac L} <sup{u”(A), AcB', AcL} <u”(B) (5.3)

implies that [,l”|A(£2) S M}g—(ﬁz) and that IJH‘A(il) € Mg(ﬁl). Also, u < I/‘N|A(£1)(£1)-
O

Now, we consider u € My (£1) extended to v € M, (£2) and five conditions on v,v”,
or u”, including the one in Wibisono’s theorem: recall that B € £.

(1) v(B") =sup{v"’(A), AcB', AeL}.

) v(B)=sup{v'(NT An), NTAn S B, A, € 21}

() v"(B") =sup {v' (N7 An), NT An S B', Ap € £1}.

(4) v'(B’) =sup{u(A), AcB', AcL}.

(5) u” (B") =sup{u(A), AcB', AcL}.

We have the following relationships and a result similar to that of Wibisono’s.

PROPOSITION 5.2. (a) Condition (1)=v € M, (£>).

(b) If £, is a 6-lattice, then (1)< (2).

(o) If veM(o,L2), then (2)=(3).

(d) (2)=(3).

(@) (4)=(3).

£) (5)=>(4).

(g) If (4) holds and v" satisfies condition M, then £, < S, and v''|az,) € MZ (£2).
[This is a weaker version of Wibisono’s theorem.]

(h) 5)=v" =p"(£)).

@) If u” (B") =sup{u” (A), A< B, A€ 21} and £, coseparates £, thenv'' = p"’ (£}).

PROOF. (a) Since £; < £y,
v(B') =sup{v'(A), Ac B, Act} <sup{v' (L), Lc B, L et (5.4)

The reverse inequality is also true because for any L € B, L € £, v/ (L) < v'(B’) <
v(B’). Hence v € M, (£>).

(b) If £; is a &-lattice, then for A; € £1, (T A; = A € £;. Hence (1)< (2).

(©)If veM(o,2,), then v'' = v(£5). Hence (2)<(3).
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(d) By (2),

5.5
<sup{v”( Bn), BnCB’,Bneiz} (5:5)
1

the last two inequalities follow from Corollary 4.8. Hence we have equalities and (3)
holds.

(e) Since £ < £», it follows from the definition of the outer measures that v’ < u"’.
By (4),

v'(B') =sup{u(A), AcB, Ac L} =sup{v(A), AcB, At}

g hd 5.6
ssup{v"(ﬂAn>, (\Anc B, Aneil}sv”(B’). (5.6)
1 1
The equalities yield (3).
(f) By assumption,
u'(B')=sup{u(A), AcB, Act} <v"(B) (5.7)

as above. Hence v’ (B’) = u”(B’) since the reverse inequality is true in general; (4)
follows.

(g) If
v'(B") =sup{u(A), AcB', AcL} =sup{v(A), AcB', Ac L}

<sup{v(B), Bc B, Be£,} =vi(B') <v;(B) <v"'(B), (5-8)

resulting in equalities. It follows that v(B’) + v(B) = v(X). Since v"’ satisfies condi-
tionM, B’ € S, and we have £, < S, . Since v" is countably additive on Sy, V"' | a(s,) €
M9 (£5). Also,

v"(B’) =sup{v(B), Bc B, Be £,} (5.9)

for any B’ € £, implies that v''|s(z,) € MR (£2).
(h) By assumption,

u'(B")=sup{u(A), AcB, At} <v"(B) (5.10)

as in (e), which implies v'" = p"’ (£5).
(i) For each A c B, since £; coseparates £, there exist A; and A, in £; such that
Ac Al CA =B So

w(A) <u”(A]) <u(A)) =v(A]) < v(A2) <v7(A2) <Vv"(B'). (5.11)
Therefore,
u'(B")=sup{u(A), AcB, At} <v'(B), (5.12)

implying v'" = pu"” (£5).
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Conclusions in parts (h) and (i) that v = p” (£5) are useful because if that is true,
many of the conditions (1), (2), (3), (4), and (5) as well as others coincide. Related to
this is the following condition: in the same setting,

u”(B) =sup{v”<ﬂAn), (An < B, Anezl}. (#)
1 1 O
PROPOSITION 5.3. Condition (#)=>v"' = u" (£,) and condition (3).
PROOF. If N A, S B, A, €1 then
u’(B') = sup {v” (ﬂAn), (A S B, Ay eil} <v"(B). (5.13)
1 1
The reverse inequality holds in general. Therefore v'' = u”’ (£5) and (3) follows.

We also have a set of useful inequalities for the case of a pair of lattices. O

THEOREM 5.4. Ifu € My (L) is extended tov € My (£2), £1 < £, then foranE < X:
(@) wi(E) < pj(E) < v;(E) <sup{v"'(NnBn), NuBn S E, By € L2} <V (E) <V'(E);
(b) pi(E) <p;i(E) <vi(E) <sup{v" (MnBn), NuBn S E, Bn € £2} <V (E) < W’ (E)<

W (E);
(© sup {v"(NuBn), NnBn SE, By € L1} <sup {1 (NuBn), NnBn SE, By € L2} <
u" (E);

(d) sup{v’'(NnAn), NnAn SE, Ay €21} <sup{v'(NuBn), NnBn SE, By €£>2};

(@) sup{v'(NnAn), NudAn € E, Ay, € L1} < sup{u” (N, An), NnAn S E, Ay €
21} <sup{u”’ (NnBn), NnBn S E, By € £2}.

PROOF. The inequalities follow from Theorem 4.7 or £; =€ £, or v’ < u”. O

COROLLARY 5.5. For B € £,, we have:
pi(B') < uj(B’) < sup {u”(ﬂAH) (NAn S B, Ay eil}
n n
<u’'(B) <p'(B') = u(B');
pi(B') < pj(B) <v;(B) < sup{v"(ﬂBn), (\Bn<B', By ezz}
n n

<v"(B') <v'(B") =v(B).

(5.14)

It follows from the inequalities in Corollary 5.5 that an equality of certain set func-
tions above yields one of the conditions discussed and subsequent consequences.

NOTE 5.6. (a) If u;(B’) = v”(B"), then we have condition (4).
(b) If u;(B") = u""(B’), then we have condition (5).

In addition, one of the conditions result in other equalities.

THEOREM 5.7. (a) Condition (4)=
pi(B') = pi(B) =v;(B) = sup{v” (ﬂBn>, ()Bn< B, Bn ezz} =v"(B') (5.15)
1 1

and v"' satisfies condition (4.10) on £».
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(b) Condition (5)=

i (B') = 1y (B') = sup{u”(r?fxn), NAw<B, A, ezl} ()

1

and '’ satisfies condition (4.10) on £;.
(c) Condition (3)=

v”(B')=sup{ (ﬂBn> (\B.<B, Bnezz}

and v"' satisfies condition (4.10) on £,.
(d) Condition (2)=

sup{ (ﬂBn> (Bn < B, Bneﬁz} v'(B')=v'(B") = v(B)

and v"' satisfies condition (4.10) on £5.
(e) Condition (#)=

sup {u" ((oiAn), ﬁAn SB, Ay €£1} =W’ (B") =p'(B") = u(B')

1

and '’ satisfies condition (4.10) on £;.
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(5.16)

(5.17)

(5.18)

(5.19)

PROOF. (a) and (b) follow directly from Corollary 5.5; (c) and (d) from Theorem 5.4(d)

and the same corollary; (e) from Theorem 5.4(e) and the corollary.
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