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We extend earlier work [M.R. Burke, N.D. Macheras, K. Musiat, W. Strauss, Category product
densities and liftings, Topology Appl. 153 (2006) 1164-1191] of the authors on the existence
of category liftings in the product of two topological spaces X and Y such that X x Y is
a Baire space. For given densities p, 0 on X and Y, respectively, we introduce two ‘Fubini
type’ products p ®o and p[Jo on X x Y. We present a necessary and sufficient condition
for p ® o to be a density. Provided (X, Y) and (Y, X) have the Kuratowski-Ulam property,
we prove for given category liftings p, o on the factors the existence of a category lifting 7
on the product, dominating the density p [Jo and such that

(A x B)=p(A) x o(B) for Baire subsets A of X and B of Y, and
p([n(E)]y) = [ﬂ(E)]y for all y € Y and Baire subsets E of X x Y.

We show that further properties of consistency with the product structure cannot be
expected.
We prove also that contrary to measure theoretical liftings, in case of Baire spaces there
might exist countably additive liftings. This answers, assuming the existence of a compact
cardinal, a question from [M.R. Burke, N.D. Macheras, K. Musial, W. Strauss, Category
product densities and liftings, Topology Appl. 153 (2006) 1164-1191]. The example we
present is a version of an example of D.H. Fremlin of a space whose category algebra has
a countably additive lifting.

© 2008 Elsevier B.V. All rights reserved.

0. Introduction

In [11] densities and liftings defined in products of two probability spaces and possessing section properties analogous to
that described by the Fubini theorem in case of measures and measurable sets were considered. These properties have been
then applied to prove the permanence of the measurability of stochastic processes under the modification by liftings [11].
In [2] the product situation for the o -algebra ®B.(X) of all sets having the Baire property, selecting a representative element
from each equivalence class of ®8.(X) modulo sets of the first category (S. Graf [8], D. Maharam [10] and ].C. Oxtoby [14])
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was investigated. Following ].C. Oxtoby’s [14, p. 74] remark that “the suggestion to look for a category analogue has very
often proved to be a useful guide”, we have attempted to check if this can be interesting in case of our investigations.

It has been proven in [2] that given topological spaces X and Y such that the product space X x Y is Baire and given
(strong) liftings p on (X, B(X), M (X)) and o on (Y,B.(Y), M(Y)) always there exists a (strong) lifting 771 on (X x Y,
B(X x Y), M(X x Y)) satisfying the product condition 71(A x B) = p(A) x o(B) for all A € B.(X), B € B.(Y) and such
that for each E € B.(X x Y) and each x € X the section property [71(E)]x = o ([7t1(E)]x) holds true (see [2, Theorem 5.1]).

The second problem investigated also in [2] concerns the existence of a density 6; on a Baire product [];., X; of topo-
logical spaces such that if @# J C 1 and A € B.(X)), then there is a B € B(X;) such that 6;(A x Xjc) = B x Xjc. This is
an obvious generalization of the two factor case. We say that such a density respects coordinates. The terminology is taken
from measure products case, where it has been proposed by Fremlin [5].

The best-known result in case of finite measure products is due to Burke [1], who proved the existence of liftings
respecting coordinates (no coordinate liftings are fixed in advance). In case of infinite product, Fremlin [5] proved the
existence of liftings respecting coordinates if all the coordinate measure spaces are Maharam homogenous.

In this paper we continue the investigation of [2] by introducing Fubini type products for densities and liftings and
studying their consistency with the product structure. Given two topological spaces X, Y such that X x Y is Baire and
arbitrary densities v and 7 on B.(X) and B.(Y), we consider the density & on B.(X x Y) of Proposition 4.1 from [2],
satisfying the formula

£(E) :U{U(A) x T(B): A€B(X), BeBc(Y), Ax B E}.

We call & the X-product of v and 7, and denote it by v X 7.

This formula defining the X-product density from its marginals (see Definition 2.2 and [2, Propositions 3.1 and 4.1])
makes clear the crucial difference between the measure and the category cases. A non-meager set with the Baire property
in the product contains, up to a meager set, a rectangle with non-meager sides with the Baire property, while a famous
result of P. Erdés and J.C. Oxtoby [3] exhibits an example of a set of positive measure in the product o -algebra of quite
arbitrary non-atomic positive measure spaces, containing, up to a set of measure zero, no rectangle of positive measure. That
fact makes it clear that in the category case we should apply completely different methods than in case of measure product
liftings. The latter is done, as a rule, by transfinite induction, relying crucially on the martingale theorem, not available in
the category case.

We prove that under the mild condition that the pairs (X, Y) and (Y, X) satisfy the Kuratowski-Ulam property (see
Section 1 for the definition), the map v ® T (see Definition 4.1) is a subdensity and the map v [ t (see Definition 4.7)
is a density, called the [J-product of its marginals. Both maps v ® T and v [ T have nice properties consistent with the
product structure of

(X XY, B(X xY), M(X xY))

(see Proposition 4.4 and Theorem 4.9). If moreover the cardinality condition w(Y) < add(M (X)) holds true (such a condi-
tion holds e.g. true if X, Y are Polish spaces) and 7 is the canonical density on Y, then v ® Tt = v [t (see Theorem 4.6). If
X, Y are Polish spaces with the corresponding canonical densities ¢x, ¢y we get additional properties:

Oxxy =@x Ry <px Oy =px Doy € 2(MX x Y)) Nox Q gy,

[ex Do B)] = ox([(ex Den)(E)]")
forall yeY and E € B.(X x Y), and [(¢x Hey)(E)]lx € B.(Y) for all xe X and all E € B(X x Y) (see Theorem 4.11).

The situation here is much better than in the measure-theoretic case, since in that case such results hold true only
under a measurability condition (see [12, Definition 4.2]) that is automatically satisfied in the category case. We prove
in [12, Remark 5.1], that this measurability condition sometimes fails in the measure-theoretic case.

Based on the properties of p o, for a lifting p on (X, B.(X), M (X)) and a lifting o on (Y, B.(Y), M(Y)), we find that
the maximal elements of the system of all densities possessing the properties of p [Jo and dominating p [l o are liftings
on X x Y being consistent with the product structure of (X x Y,B.(X x Y), M(X x Y). More precisely, we prove that given
arbitrary topological spaces X and Y such that the product space X x Y is Baire and such that the pair (X, Y) satisfies the
Kuratowski-Ulam property, and given (strong) liftings p on (X, B.(X), M(X)) and o on (Y, B.(Y), M(Y)) there always
exists a (strong) lifting 7, on (X x Y, B-(X x Y), M(X x Y)) dominating the density p (o, satisfying the product condition
72(A x B) = p(A) x o(B) for all A€ B.(X), BeB.(Y) and such that for each E € B.(X x Y) and each y € Y the section
property [12(E)]Y = p([m2(E)]Y) holds true (see Theorem 4.12). One should notice that it is impossible (besides some trivial
cases) to have also the section property [ (E)]y = o ([m2(E)]x) for each E € B.(X x Y) and each x € X, even if X =Y (see
Theorem 5.1). It is also impossible (besides some trivial cases) for the subdensity p ® o to be a lifting (see Theorem 5.5).

In Section 6 we extend the result to finite products of topological spaces. For finite products of Polish spaces we prove
that the ®-product of the corresponding canonical densities coincides with the corresponding []-product, which respects
coordinates and possesses nice section properties (see Theorem 6.8).

In the category products of more than two factors the existence of liftings respecting coordinates remains open.

In Section 7 we examine conditions under which there exist countably additive liftings or countably multiplicative densi-
ties and consequences for the existence of product densities with invariant sections. It is well known that in case of measure
spaces countably additive liftings exist only in the case of purely atomic measures. (Cf. the comment after Proposition 7.8.)
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1. Preliminaries

Throughout we assume that all topological spaces under consideration are non-empty. Let X be a topological space. The
weight of X is denoted by w(X). A family &/ of non-empty open sets in a topological space will be called a pseudo-basis
(mr-basis for short), if every non-empty open set in X contains an element U € Y. The minimal cardinality of a m-basis
will be denoted by 7 (X). For each subset A of X we denote by clA (or by A) and by int(A) the topological closure and
interior of A, respectively. A set A C X is nowhere dense if int(clA) =@. A set M C X is meager or of the first category if it
is expressible as a union of a sequence of nowhere dense sets. A set A C X is of the second category if it is not meager. We
recall the standard observation (see, e.g., [13]) that when Y is a dense subspace of X, for subsets A of Y we have that A is
nowhere dense in Y if and only if A is nowhere dense in X, and A is meager in Y if and only if A is meager in X.

An open set A C X is said to be regular open in X if it coincides with the interior of its closure. A set A C X has the
Baire property if it can be represented in the form A = GAN, where G is open and N is meager. A topological space X is
called a Baire space if every non-empty open set in X is non-meager. M (X) denotes the collection of all meager subsets of
the topological space X and ®B.(X) denotes the o -algebra of sets possessing the Baire property. add(M (X)) := min{card J:
JCM(X) and JJ ¢ M(X)}. For A, B € B.(X) we write A C B a.e. (M(X)) or ACq B if A\ Be M(X) and similarly for
equality in place of the inclusion.

It is crucial for this paper that we apply weaker functionals than densities. We define them now. Given a map
v B(X) — P(X) we consider for every A, B € B.(X) the following properties

(L1) v(A) € B:(X) and v(A) = A a.e. (M(X));
(L2) A =, B implies v(A) = v(B);
(N) v(@) =0 and v(X) = X;
(0) A C B implies v(A) C v(B);
(F) v(A)Nv(B) CUu(ANB).
(#) v(ANB)=v(A)NvU(B).
(U) v(AY) = [v(A)]".

We call a v e P(X)B<X) satisfying (L1), (L2), and (N) a primitive lifting for M(X) and we denote by P(M (X)) the class
of all primitive liftings. A primitive lifting for M (X) will be called a monotone lifting for M(X) if it satisfies in addition
the axiom (0). If a primitive lifting satisfies in addition (F), we call it a subdensity for M(X) and denote by F(M(X))
the class of all subdensities. Any subdensity v has the property v(A) Nv(B) =@ if AN B e M(X) for A, B € B.(X).
A monotone subdensity is called a lower density. The collection of all lower densities is denoted by (M (X)). A lower
density satisfying (U) is a lifting. The family of all liftings is denoted by A(M(X)).

Lower densities and liftings on (X, B.(X), M(X)) are defined exactly in the same way as densities and liftings for mea-
sure spaces (cf. [15, Chapter 28]). We call them category lower densities and category liftings, while we call the densities and
liftings for measure spaces measure-theoretic densities and measure-theoretic liftings. If no confusion arises we say “density”
instead of “category lower density” and “measure-theoretic lower density” and “lifting” instead of “category lifting” and
“measure-theoretic lifting”.

For maps 8, v from B.(X) into P(X) we write § < v, if §(A) Cv(A) for all A € B (X).

For each E € B.(X) we denote by ¢x(E) the regular open set equivalent to E. @x :B.(X) — B.(X) defined in that
way is a strong density (see [8, Section 9], [10, Section 4] or [14, p. 88]). ¢x will be called the canonical density on
(X, Bc(X), M(X)).

A set A€ B(X)\ M(X) is an M(X)-atom of B.(X) if A cannot be decomposed into two disjoint elements of
B(X) \ M(X). Notice that gy is a lifting precisely when every regular open set in X is clopen, i.e., precisely when X
is extremally disconnected.

A map §:9B.(X) — P(X) is called strong if for every non-empty open set G C X we have G C §(G).

The collection of all strong densities and of all strong liftings on (X, B.(X), M (X)) will be denoted by ©#;(M (X)) and
by As(M (X)), respectively.

Each topological space X admitting a strong density is a Baire space. In fact, assume that X is a topological space
admitting a strong density ¢. Then for each non-empty open set G we have G C ¢(G), from which it follows that ¢(G) # ¢
and hence G is not meager.

If a Baire space X is a topological group, a map § from B.(X) into P(X) is called left invariant for X, if §(xE) = x3(E)
for every E € B.(X) and x € X.

If I is a non-empty set and (X;)ic; is a family of arbitrary topological spaces then, for each ¥ # J €I we denote by X
the product topological space ]_[iej Xi. If ] =9, then for simplicity of notation we identify X; x Y with Y.

We say that a ¢ € 9 (M(X))) is separately Baire additive if for any non-empty sets J, K € I with J N K = we have

@(EUF)=@(E)U@(F) forall EeB:(X)) x Xjc and F € B(Xg) x Xe.

For measure-theoretic densities this notion is due to Fremlin [5], where it is called the (x) property.
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For maps 8:B:(X) = P(X), v:B(Y) - P(Y) and £ :B.(X x Y) - P(X x Y) we say that & is a product of § and v,
and we write it as § e ® v if

E(Ax B)=68(A) xv(B) forall Ae®B.(X)and B € B.(Y).

We use similar notation for a map & : B¢(X;) — P(X;) with maps §; : B(X;) — P(X;), writing & € ®ier8; if E([[;c; A) =
[Tic; 8i(Ai) for each product set [];.; A; where A; € B.(X;) and A; = X; for all but finite collection of i € I. If I :=[n] :=
{1,...,n} then we write £ €61 ® -+ ® &p.

We say that ¢; € F(M(X))) respects coordinates if for each proper @ # ] C I the inclusion ¢;(B:(X;) x Xjc) €
B(X)) x Xje holds true.

It can be easily seen that if ¢; respects coordinates then, for each ¥ # J C I there is a uniquely determined subdensity
@) € FIM(X))) given by ¢;(A) x Xje =@i(A x Xjc), for all A € B.(X;). And conversely, if for each ¥ # | C I there is
a subdensity ¢; on B(X) such that ¢;(A x Xjc) = ¢;(A) x X jc, whenever A € B.(X)), then ¢ respects coordinates. From
this point of view one could speak about a completely product subdensity instead of a subdensity respecting coordinates.

We recall a definition introduced by D.H. Fremlin, T. Natkaniec and I. Rectaw in [6]. A pair (X, Y) of topological spaces is
a Kuratowski-Ulam pair (briefly K-U pair) or it has the Kuratowski-Ulam property, if the Kuratowski-Ulam theorem holds in
XxY:

VECXxY [EeM(XxY) = {xeX: Ex¢ M(Y)} e M(X)].

Kuratowski and Ulam proved that if 7(Y) < add(M (X)), then the pair (X,Y) is a K-U pair (see [14, Theorem 15.1]). In
particular, if Y has a countable m-basis, then for each topological space X the pair (X, Y) is a K-U pair.
Throughout this paper we assume that X and Y are topological spaces such that X x Y is a Baire space.

2. The box-cross product

Before the next result we need a proposition as a preparation. The notion of the upper hull appears in the paper [7] of
J. Gapaillard, for the measure-theoretic case. For a map @ : B.(X) — P(X) we define the upper hull of @ by means of

@M @ay= ) o®.

ADBeB(X)

For given & € F(M (X)) we denote by Ag (M (X)) :={p € A(M(X)): & < p} the set of all liftings generated by &.
Proposition 2.1. For given map @ : B:(X) — P(X) the map w™ : B.(X) — P(X) has the following properties.

(i) @™ satisfies condition (0), @ < @w™, and for any map & : B.(X) — P(X) satisfying condition (0) and & < & follows w™ < &;
(ii) @™ € ¥ (M((X)) forall w € F(M(X));
(iii) if o € F(M(X)) satisfies also (U), then o™ = w € A(M(X));
(iv) if o € F(M(X)), then Ag (M (X)) = Agrm (M(X)).

Proof. (i) is obvious and ad (ii) note that in the same way as in [7] the map @™ is a monotone lifting, hence @™(ANB) C
@w™(A) N@w™(B) for all A, B € 9B.(X), and it is sufficient to show that @™ € F(M(X)).
Indeed, let A, B, C, D € B.(X) with A2 C and B 2 D be given. It follows ANB 2> CND, hence @™(ANB) 2w (CND) D
w (C) N (D) and for fixed D we have w™(ANB) D (UAQCE‘BC(X) w (C)) N (D) hence w™(ANB) D w™(A)Nw (D) for
all D with B 2 D € B.(X), consequently w™(ANB) 2@ ™(A)N UBQDG%C(X) w (D), ie. @™ (ANB) 2 @™(A) N ™(B).
Ad (iii): We first check that @™ € A(M(X)). By (ii) we have only to show that @™ satisfies condition (U) and that
@™ =w. For all A € B.(X) we get by (i) that @w (A) C @ ™(A), @ (A°) C@™(A) and by (U) for w

X=wA)Uw (A) co™A) Uo™(A°) C X.
Together with the consequence of (ii) that @™(A) N @w™(A%) = ¢, these imply that @w(A) = @w™(A) and [@™(A)]¢ =
@M (AS).
Item (iv) follows from the minimality condition satisfied by @™ according to (i). O

Definition 2.2. For arbitrary maps v :98:(X) — P(X) and 7 :8.(Y) — P(Y) define the map v X 7:B.,(X xY) > P(X xY)
by means of

(WRT)E) = U{U(A) x T(B): A€ Bc(X), BEBc(Y), AxBCaE}

for every E € B.(X x Y).

The next result improves Proposition 4.1 from [2].
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Proposition 2.3. For arbitrary maps v : B.(X) — P(X) and t : B.(Y) — P(Y) we get

(i) v X T always satisfies condition (0);
(i) vRT=0v"X 1™,
(iii) suppose that X, Y are topological groups and X x Y is Baire. If v is left invariant for X and T is left invariant for Y, then v X T
is left invariant for X x Y;
(iv) if v and T are monotone liftings, then v X T € v ® T and v K T is separately additive;
(v) if v and 7 satisfy condition (F), so v K T does;
(vi) if v and T are strong, then v X t is also strong;
(vii) ifv e FIM(X)) and T € F(M(Y)), then:
VRTed(MX xY))N(L"RT");
[(VRT)(E)], € B(Y) and [(vRT)E)] St ([(VKT)(E)],) forevery EcBc(X xY)andxe X;

[(VR ‘L')(E)]y €B(X) and [(VR ‘L')(E)]y cv™([wX t)(E)]y) forevery EcB.(X xY)andy Y.

Proof. Condition (i) is obvious by definition of v X 7.
Ad (ii): For E € B.(X x Y) we get with sets A, C € B.(X) and B, D € B.(Y) that

"Rt)E= | (U v x | r(D))

AxBC aE NCCA DCB

= U U UwEoxtd)=wrnE).

AxBCE CCA DCB

Ad (iii): For (x,y) e X x Y and E € B.(X x Y) we get
x, y)(WRT)(E) = (x, y)U{v(A) x T(B): AeBc(X), BEB(Y), AxBCaE}
= J{xv(A) x yt(B): A€ Bc(X), BeBc(Y), Ax B E}
= J{vxA) x T(yB): AeBc(X), BeBc(Y), Ax B E}
= U{U(XA) x T(yB): xA € Bc(X), yBeBc(Y), XA x yB Cpq (%, y)E}

= WK T)((, y)E).

Ad (iv): Apply [2, Lemma 2.2(g)] to find v Xt € v ® T. Looking at the proof given in [2, Proposition 4.1(vii)] for densities
instead of monotone v, T, we see that monotonicity suffices to ensure separate additivity for v X 7.
Ad (v): If v and t satisfy condition (F) we find with A, C € 8.(X) and B,D € B.(Y) and E, F € B.(X x Y) that

WRTE)N WK T)(F) = ( U [v@ x t(B)]) N ( U [v©x r(D)])
AxBC M E CxDCpqF

c U [v(A) NVO)] x [t(B)NT(D)]

(ANC)x (BND)C A ENF

c U [V(ANC) x T(BND)]
(ANC)x(BND)S pm ENF
C(WRT)ENF).

Ad (vi): It follows in the same way as in [2, Proposition 4.1].

Ad (vii): For v € F(M(X)) and t € F(M(Y)) we get v™ € (M (X)) and t™ € ¥ (M(Y)) by Proposition 2.1(ii), hence
VTR T € $(M(X x Y)) and we get (vii) for v™ X ™ instead of v X t, by [2, Proposition 4.1]. But both are the same
by (ii). This completes the proof. O

3. Lifting of sections

Definition 3.1. For given 7 € P(Y)®<™) we define the set
To(E) :={(x, y) e X x Y: Exe Bc(Y) A y € T(Ep)}

for all E € B.(X x Y). Similarly for given v € P(X)P<X) we define the set
V(E):={(x,y) e X xY: EY €B(X) A xev(EY)}

forall EeB.(X xY).
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Lemma3.2.IfE € B (X x Y) and (X, Y) is a K-U pair, then {x: Ex ¢ B.(Y)} € M(X).

Proof. Let U be a regular open set such that EAU € M(X x Y). According to the K-U assumption, we have {x: [EAU]y ¢
M(Y)} e M(X). As U is open we have {x: Ex ¢ B.(Y)} S {x: [EAUly ¢ M(Y)}. O

Proposition 3.3. For given T € P(M(Y)) we get for t, the following properties.

(i) For AeB.(X) and B € B.(Y) we get T,(A x B) = A x T(B), in particular T, does not satisfy (L2);
(ii) T, satisfies condition (N): T,(J) =P and t4(X x Y) =X x Y;
(iii) if T satisfies (1), then T4(E) N T4(F) = T4 (ENF) forall E, F € B:(X x Y) such that Ex, Fx € B.(Y) forallx € X;
(iv) if T satisfies condition (F), then t, satisfies (F) too;
(v) if T € A(M(Y)), then T,(E€) = [T (E)]° for all sets E C X x Y such that Ex € Bc(Y) forall x € X.

If (X, Y) has the Kuratowski-Ulam property, then the following properties are also satisfied:

(vi) if T € 9 (M(Y)), then 7, satisfies (L1);
(vii) if E,F € B.(X x Y), then E = F a.e. (M(X x Y)) implies for all y € Y the equality [t,(E)]Y = [t.(F)]” a.e. (M(X)).

If also (Y, X) has the Kuratowski-Ulam property we get in addition:

(viii) ifT € 9 (M(Y)), then foreach E € B.(X x Y) there exists aset Mg € M(Y) such that [t,(E)]” € B(X) and [t,(E)]Y =a EY,
forally ¢ Mg.

Proof. The assertions (i)-(iii) can be easily proven.
Ad (iv): If E,F e B.(X xY) and (x,y) € X x Y, then

*, Y €T(E)NTe(F) = Ex,Fx€Bc(Y) Ay eT(Ex)NT(Fy)
= (ENFxeB(Y) Ayet([ENFl)=[t(ENF)],,

hence (x, y) € To(ENF).
Ad (v): We have

(E)={y)eXxY: yer([E])} ={x.y) e XxY: y¢T(E}
=[xy eXxY: yerEn| =[r.(B)]"

Ad (vi): Choose a v € 9(M(X)). Let E € B.(X x Y) be arbitrary. According to Proposition 2.3(vii) we get £ :=v Xt €
F(M(X x Y)) and [E(E)]x € T([£(E)]x) for every x € X. Due to the K-U property of (X, Y) there is Ng € M(X) such that
[£(E)]x =am Ex, for every x ¢ Ng. Define & by [£1(E)]x = T([§(E)Ix). By [2, Proposition 4.2(a)], &1 € 9#(M(X x Y)) and for
x € N, follows [£1(E)]x = T([£(E)]x) = T(Ex) = [Ta(E)]x. Thus, T,(E)A&(E) € Np x Y and so 7,(E) € B:X x Y. It follows

M
that 7,(E) = E.
Ad (vii): Since (X, Y) satisfies the Kuratowski-Ulam property there exists a set Np € M(X) such that Ex = Fx a.e. (M(Y))
for all x ¢ Ng, what yields [7,(E)]Y \ Ng = [Te(F)]” \ NE.
Condition (viii) is immediate from (vi) and Lemma 3.2 in case of (Y, X) possessing the K-U property. O

Proposition 3.4. If (X, Y) has the Kuratowski-Ulam property then for T € 9 (M(Y)) there exists ¢ € 9 (M(X x Y)) such that for
every E € B.(X x Y) and every x € X we get [p(E)]x € Bc(Y) and T ([¢(E)1x) = [¢(E)]x-

Proof. Define ¢ :B(X xY) - P(X xY) by ¢(E) := te(¢pxxy(E)) for each E € B.(X x Y). It follows from Proposition 3.3(vi)
that ¢(E) = pxxy(E) =E a.e. (M(X xY)), for all E € B.(X x Y), i.e. ¢ satisfies (L1).

For E,F € B.(X x Y) with E=F ae. (M(X xY)) we get ¢xxy(E) = @xxy(F), hence ¢(E) = ¢(F), i.e. (L2) for ¢.

By Proposition 3.3(ii) ¢ satisfies condition (N), hence ¢ € P(M(X x Y)). Since 7 and @xxy satisfy condition (¥) and
moreover @xxy (E) is open, we have [@xxy(E)]x € B.(X) for all x € X, it follows by Proposition 3.3(iii), that ¢ also satis-
fies (). O

Definition 3.5. Once the basic topological spaces X and Y are fixed, we say that T € P(M(Y)) generates X-measurable
sections, if [T4(E)]Y € B(X) forall E€B (X xY)and all yeY.

Proposition 3.6. Let (X, Y) be a K-U pair, and let T € 9 (M(Y)) be arbitrary. Then T generates X-measurable sections if and only if
the ¢ € 9 (M(X x Y)) from Proposition 3.4 can be taken such that [¢(E)]Y € B.(X) forevery y € Y.
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Proof. Let be given ¢ € (M (X x Y)) such that t([¢(E)]x) = [@(E)]x for all E € B.(X x Y) and all x € X. Note that for
every E € B.(X x Y) there exists a set Pp € M(X) such that Ex € B.(Y) and Ex = [¢(E)]x a.e. (M(Y)) for all x ¢ Pg. Now
for all y € Y we obtain

[r.(E)]yﬂsz{xePE: yet(En}={xePg: yer([o®E)],)}

={xePf: ye[p®)],}=[eE] NPE,
hence [7,(E)]Y Alp(E)]Y € M(X). So it follows that [¢(E)]Y € B.(X) if and only if [1,(E)]Y € B.(X) for every y €Y. O

Corollary 3.7. If w(Y) < add(M(X)), then the canonical density ¢y generates X-measurable sections and (¢y)e(E) € B(X x Y)
forevery E € B.(X x Y). Moreover, if (Y, X) has the Kuratowski-Ulam property, then EY =1 [(¢y)e(E)]Y, for M(Y)-almost every
yeY.

Proof. The result follows immediately from Proposition 3.6 and from [2, Proposition 3.1]. The equality EY =4 [(¢y)e(E)]Y
is a direct consequence of the measurability of the set (¢y).(E) and of the Kuratowski-Ulam property of (Y, X). O

4. Fubini type products

Definition 4.1. For given v € P(M(X)) and T € P(M(Y)) we define a mapping v © 7:B.(X x Y) - P(X x Y) by the
formula

VOT(E):={(x,y)eXxY: [r.(E)]y € B:(X) and x € U([T.(E)]y)}

forall Ee B(X xY).
In a similar way we define a mapping 7 ©; v :B(X x Y) > P(X x Y) by

TOrv(E) :={(x,y) e X x Y: [U*(E)] € Bc(Y) and y € 7([v*(E)],)}
forall E€e B (X xY).

Lemma 4.2. For given v € P(M(X)) and T € P(M(Y)) we have

(i) v([Te(E))Y) =[(v © T)(E))” forevery y € Y with [T4(E)]” € B(X);
(i) [VOT)E)) =v(((vOT)E))) foral EEB. (X xY)andally € Y;
(i) voTev®rT.

If (X, Y) satisfies the Kuratowski-Ulam property, then

(iv) v © T satisfies (L2);
(v) ift € 9(M(Y)) then v°*(T4(E)) = (VO T)(E) forevery E € B.(X x Y).

Proof. Condition (i) is easily seen. Taking into account the fact that [t,(E)]Y ¢ B.(X) yields [(v O T)(E)]Y =@, we obtain
condition (ii).

By Proposition 3.3(i) we have v°*(7,(A x B)) = v°*(A x t(B)) = v(A) x T(B), and this implies the product property (iii).

Condition (iv) is a consequence of Proposition 3.3(vii).

To prove condition (v), let us fix an arbitrary E € B.(X x Y). Since (X, Y) has the K-U property and t € & (M(Y)), it
follows by Proposition 3.3(vi), that 7,(E) € B.(X x Y), hence we may define v°®(t,(E)). The equality v°*(t,(E)) = (v O T)(E)
follows easily from the definition of vO 1. O

Remark 4.3. Let (X,Y) be a K-U pair. Since v ® T satisfies (L2) by Lemma 4.2, and since for every E € B.(X x Y) there
exists a (regular) open subset G of X x Y with E =G a.e. (M(X x Y)), we may restrict ourselves to work with (v ® 7)(G)
for G open subset of X x Y only, what we will do below without any further comment. Note that for every (regular) open
subset G of X x Y we have Gy open in Y, hence Gy € B.(Y), for all x € X and this simplifies the definition of (v ® 7)(G).

Proposition 4.4. Assume that (X, Y) and (Y, X) have the Kuratowski-Ulam property. Then for v € ¢ (M (X)) and T € ¥ (M(Y)) we
get the following properties.

() vOTEFMX XxY)NWRT);
(ii) T generates X-measurable sections ifand only if v O T € ¥(M(X x Y)) andin thiscase vK Tt < v O T;
(iii) if v € A(M(X)), then for every E € B.(X x Y) thereis a set K € M(Y) such that forall y ¢ Kg

[von(E)]) =([vor®E]) ad [vorE] ulwoen(E)] =x.
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If moreover also T € A(M(Y)), then Kg can be chosen in such a way that

[(v@‘r)(E)]yU[(U@‘L’)(EC)]y:Q forally € Kg.

Proof. The product property in (i) follows from Lemma 4.2(iii). (L2) for v ® t follows from Lemma 4.2(iv) and (N) for vO T
is clear by Proposition 3.3(ii).

Applying K-U of (X,Y) and (Y, X) we have by Proposition 3.3(vi) T,(E) € B(X x Y) and v°*(7,(E)) = 1,(E) a.e.
(M(X x Y)). Again 7,(E) = E a.e. (M(X x Y)) by Proposition 3.3(vi). Thus, (v ® t)(E) = E a.e. (M(X x Y)), since
U*(T.(E)) = (Vv ® T)(E). Consequently, v © T € P(M(X x Y)).

To prove the condition (F) let us fix arbitrary sets E, F € B.(X x Y). According to Remark 4.3 we may assume that
E, F are open subsets of X x Y. It then follows that the sections Eyx and Fyx have the Baire property for all x € X, hence
To(E N F) = 1,(E) N 7,(F) by Proposition 3.3(iii). If [(v ® T)(E)]Y and [(v ® T)(F)]¥ are non-empty then the sets [z,(E)]Y
and [7,(F)]” have the Baire property. Whenever these sections do have the property of Baire, so does their intersection
[Te(E))Y N[Te(F))Y = [T, (E N F)]¥ and we get

[von®]) n[won®]) =v([rn®E])nv(nF])
=v([r®] n[nE)])
=v([r(ENP])
=[wonEnmH].

The above proves also the forward implication in (ii) and for (i) there remains only to note that if one of the sets
[(voO T)E)), [(vOT)(F)]Y is empty then we trivially have the inclusion

[von®] n[ven®]) clveonEnh].

To show the second part of (ii), let E € B.(X x Y), A € B(X), and B € B.(Y) with A x B Cpq E. It follows that
V(A) X T(B) = (VO T)(A x B) C (v O T)(E), the equality by Lemma 4.2(iii) and the inclusion since v ® T is monotone.
By definition of v X t this implies VXt <v O T.

For the converse implication in (ii), we prove the contrapositive. If T does not generate X-measurable sections, then
we can find X € Bc(X) with X{ ¢ Mc(X), yeY and X1 x Y D E € B(X x Y) such that [To(E))Y ¢ B(X). Setting Eq =
EU(X{xY)and E; =X{ x Y we have (VO T)(E1 N Ey)Y = v(X{) # ¥ while

WO T(E) N(WwOT)(E) =0.

Thus, v © 7 is not a density. This completes the proof of (ii).
Ad (iii): Let E € B.(X x Y) be arbitrary. Then, according to (i) we have (v ® T)(E) U (v ® T)(E®) = X x Y. Since (Y, X)
has the K-U property, there is Kg € M(Y) such that

[(vo T)(E)]y ulwoe ‘L')(Ec)]y =x X for every y ¢ Kg.

But v € A(M (X)) and so taking into account Lemma 4.2(ii) we obtain
[(vo ‘L’)(E)]y ulwoe ‘L')(EC)]y =X forevery y ¢ Kg,

hence
[(von(E)]) =([vorE)])’ foralyekKe.

Assume now also that T € A(M(Y)) and that E is regular open, we get then from Proposition 3.3(v) that [t,(E)]Y U
[T (ES)]Y = X, for every y € Y. Consequently, [T,(E)]Y € B.(X) if and only if [t,(E)]Y € B(X). It follows from Lemma 3.2
applied in case of (Y, X) possessing the K-U property that Kg :={y € Y: [To(E)]Y ¢ B.(Y)} € M(X). Now it is obvious that

[vonE] u[wor)(E)]) =X forevery y ¢ K,
hence

[(von)(E)]) =([vor)E)])’ forevery y¢KE.
Clearly

[von®] U[wor)(E)]) =0 foreveryyeKe. O

Proposition 4.5. Suppose that X, Y are topological groups such that (X, Y) is a K-U pair. If v € 9 (M (X)) is left invariant for X and
T € 9 (M(Y)) is left invariant for Y, then v © t is left invariant for X x Y.
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Proof. Let (xp,yo) € X x Y and E regular open (this will suffice as explained in Remark 4.3) in X x Y. First we have
[(x0, YoO)Elx ={yon: ne Exalx} for all x € X. Hence

To (X0, Y0)E) = {(X, y) e X x Y: y € T([(x0, Y0)E],) }
={xyeXxy: ygly € T(Exalx)}

= {0, y0)(€.m): n € T(Eg)} = (X0, Yo)Tu (E),

i.e. we have shown t,((Xo, Y0)E) = (X0, Y0) Te(E).

For (x,y) e X x Y put & := xglx and n = yaly and get first [1,((Xo, y0)E)]” = xo[T.(E)]", therefore both or neither of
[Te((X0, Y0)E)1?, [Te(E)]" have the Baire property and when they both have the property we have v ([T,((Xo, Yo)E)]¥) =
XoU ([T (E)]") and hence x € v([T.((X0, Y0)E)]Y) & & € v([T.(E)]"). This implies

(O 1)((X0, YO)E) = {(x0. yo) &, m): (€.1m) € WO T)(E)} = (%0, yo) (VO T)(E)). O

Theorem4.6.If w(Y) < add(M (X)) and (Y, X) is a K-U pair, then v © py € 9 (M (X x Y)) for arbitrary v € ¥ (M (X)). In particular
¥x O @y € B(M(X x Y)) and pxxy = ¢x Moy < ¢x O ¢y.

Proof. It is immediate from Corollary 3.7 in connection with Proposition 4.4(ii) that v © gy € 9 (M(X x Y)) and ¢x K@y <
©x © py. The equality pxxy = ¢x X @y follows from [2, Proposition 3.1]. O

Definition 4.7. For v € P(X)®<X and 1 € P(Y)BY) we define the D-product vET: B (X xY) > P(X xY) by v T :=
o)™

Lemma 4.8. For ¢ € F(M(X x Y)) and v € 0 (M(X)) the following conditions hold true:

(i) From v([@(E)]Y) 2 [@(E))Y forall E € B.(X x Y) and all y € Y follows v([¢™(E)]Y) 2 [¢™(E))Y forall E € B.(X x Y) and
alyey.

If (Y, X) is a K-U pair, then

(ii) 1ffor each E € B.(X x Y) exists a set Np € M(Y) such that v([p(E)]Y) C [(p(E)]y for every y ¢ Ng then there exists a set
N € M(Y) such that Ng € Ng and v([¢™ (E)]¥) € [¢™(E))Y for every y ¢ Ng

and

(iii) szor each E € B (X x Y) exists a set Mg € M(Y) such that v([¢(E)]Y) = [go(E)]y for every y ¢ Mg then there exists a set
Mg e M(Y) such that Mg C Mg and v([¢™(E))Y) =[@™(E))Y forevery y ¢ Me.

Proof. Ad (i): For all E, F € B.(X x Y) with F C E we get [¢™(E)]Y 2 [¢(F)])?, hence v([¢™(E)]”) 2 v([p(F)]Y) 2 [p(F)])Y
for every y € Y. This implies
v([gom(E)]y) ) [gom(E)]y forall yeY.

Ad (ii): For E € B(X x Y) we have ¢"(E) = ¢(E) ae. (M(X x Y)). Since (Y, X) is a K-U pair there exists a set
Np € M(Y) with [@™(E))Y = [@p(E))Y ae. (M(Y)) for every y ¢ Ne. Put Ng := Np U Ng. This implies v([¢™(E)]Y) =
v([p(E))) S [@(E))¥  [p™(E)}Y for every y ¢ N.

Ad (iii): For all E,F € B.(X x Y) with FCE and all y ¢ Mg we have v([¢p™(F)]Y) 2 v([¢(F)]Y) = [¢(F)]¥ and this
implies v([¢™(E)]Y) 2 [¢™(E)]’. Put 1\715 =MgU NE. It then follows by (ii) the inverse equation for all y ¢ IWE. m]

Theorem 4.9. Let (X,Y) and (Y, X) be K-U pairs and let v € % (M(X)) and T € 9 (M(Y)) be arbitrary densities. Then

Hvort<svlredMX xY)Nuvtandp vt forallp e y(M(X xY)) witheo >v0OT;
(i) vt <vllr;
(iii) (WO T)E)YY Cv(((WET)(E)])) forally e Y andall E € B(X x Y);
(iv) if v and t are strong, then v [ T is strong;
(v) foreach E € B.(X x Y) there exists Mg € M(Y) such that

v([wEn®E]))=[wE)E)] foreveryy ¢ Mg;
and

(vi) if v € A(M(X)), then for every E € B.(X x Y) there is a set Kg € M(Y) such that [(v O t)(E)]Y = ([(v L T)(E)]%)Y forall
y ¢ Ke.
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Proof. Ad (i): All properties listed in this item with the exception of the product property v 1T € v ® T are obvious from
the Propositions 4.4 and 2.1.

To prove the product property, let us fix arbitrary A€ X and Be T. If F C A x B, then 7,(F) C A x T(B) = T,(A x B),
by Proposition 3.3(i). It follows that if y € t(B) is arbitrary and [7,(F)]Y € B.(X), then [(v © T)(F)]Y = v([t.(F)]’) €
U([Ax T(B)]Y) = v(A). Otherwise [(VOT)(F)]Y =@. Hence, vOT(F) CU(A)xT(B) =v®T(AxB). And so (vT)(AxB) C
(VO T)(A X B).

Conversely, by Lemma 4.2(iii) and Proposition 2.1(i) we get v(A) X T(B) = (Vv ® 17)(A x B) € (v[J 1)(A x B). Hence
v 1(A x B)=v(A) x T(B).

Ad (ii): Let us fix an arbitrary E € B.(X x Y). Then applying vt € v ® T from (i) we get

(UIZI)(E):U{U(A) X T(B): AXBeB(XxY), AxBCpE}
:U{(UDI)(AXB): AxBeB(XxY), AxBCpE}
C (wH)(E).

Condition (iii) follows from Lemmas 4.2(ii) and 4.8(i), whereas (v) follows from Lemmas 4.2(ii) and 4.8(iii).
Condition (iv) follows in the same way as condition (vi) of Proposition 4.1 from [2].
(vi) is a direct consequence of Proposition 4.4(iii) since (WHt)> (v O T1). O

Proposition 4.10. Suppose that X, Y are topological groups such that (X, Y) is a K-U pair. If v € 9 (M (X)) is left invariant for X and
T € 9 (M(Y)) is left invariant for Y, then v [ T is left invariant for X x Y.

Proof. For E € B.(X x Y) and (xo,y0) € X x Y we have (v 1 7)((x0,¥0)E) = U{(v © T)(F): F C (x0,Y0)E} =

Ul(w 0 1)((x0, y0)G): G S E} =J{(x0, Y0) (v O T)(G): G S E} = (%0, ¥0) U{(vOT)(G): G < E}=(x0,y0)(vIT)(E), where
we used Proposition 4.5. O

Theorem 4.11. If X, Y are Polish spaces, then

(1) pxxy =@x Wy <ox Doy =¢x O gy € 3(M(X X Y)) Nox @ ¢y;
(ii) [(px Dey)(E)) =ex([(px Doy)(E))Y) forally € Y and E € Bc(X x Y);
(iii) [(px D y)(E)]lx € B(Y) forallx e X and all E € B(X x Y).

Proof. (i) follows from Theorem 4.6 and Lemma 4.2(iii). Condition (ii) follows from (i) and from Lemma 4.2(ii).
Ad (iii): Let us fix an arbitrary E € B.(X x Y). We then have (¢x L ¢y)(E)Apxxy(E) € M(X x Y). Since (Y, X) is a K-U
pair, there exists a set M1 € M(Y) such that

[(@x D oy)(E)Apxxy(E)]' € M(X) for all y ¢ My.
But according to [2, Proposition 3.1], there exists a set My € M(Y) such that
[oxxv (B)]" = ox ([pxxr (E)]") for all y ¢ M.
For M := M1 U M, we get from the above
ox([(ox Do) (B)]") = [pxxy(E)]” forall y ¢ M. 1)
Then for arbitrary x € X we get
[(@x Doy)(B)],NM = {yeV: xe[(px Doy)(B)]"} nM*
@ {yeY: xepx([(px & (py)(E)]y)} N M¢
@D {yvev: xe [(pny(E)]y} N M¢
= [pxxv(E)], N M.
Since [@xxy (E)lxNMC € B.(Y), we get [(px Hy)(E)lxNM € B.(Y), hence [(px Hoy)(E)]x € B.(Y) for arbitrary x € X
by completion of B.(Y). Consequently, condition (iii) holds true. O

Property (ii) of the above theorem improves the corresponding property for the X-product ¢x X ¢y.

Theorem 4.12. Assume the K-U property of (X,Y) and (Y, X). If p € A(M(X)) and 0 € A(M(Y)) then, there exists m, €
A(M(X x Y)) such that:

(i) mepoandm, > po;
(ii) [r2(E))Y = p([m2(E))?) forally € Y and E € B(X x Y);
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(iii) if p and o are strong, then 5 is strong;
(iv) foreach E € B.(X x Y) there exists Mg € M(Y) such that

[nz(E)]y =[pDO o(E)]y forevery y ¢ Mg.
Proof. Let

={ped(MX xY)): VyeY VEeB(X xY) [e(B)]) Cp([¢E)]") and p Do (E) S p(E)}.

Notice first that @ # ¢ since by Theorem 4.9 we have p 1o € @.

We consider @ with inclusion as the partial order: ¢ < @ if ¢(E) C $(E) for each E € B.(X x Y). One can easily see
that there exists a maximal element in @, which we denote by ;. We shall prove first that if E€ B.(X xY) and y e Y
then [m2(E)]Y U [m2(E€)]Y = X. So suppose that there is H € B.(X x Y) and yg € Y such that W := p[([m2(H)]Y° U
[r2(HS)1Y9)] # @. Then set for each E € B(X x Y)

=~ 1Y . | [m(E))Y if y # yo,
[Z®] = { [72(E)JY0 U (W N [a(HUE)0) if y = yo.

It is clear, that 7, (E) C 7 (E) for each E € B:(X x Y) and 7 € ¥ (M(X x Y)). It follows directly from the definition that
[T (HO)]YO = [ (HS) YO UW # [ (H) )Y and so m; and 7 are different densities. In order to get a contradiction with our
hypothesis it is enough to show that [7T(E)]¥° € p([7 (E)]¥°), but this is immediate. If E € B.(X x Y), then

p([EB]) = p([ma(B]) U p(W N [r2(HUE)]")
2 [m2(B)]" U [pW) N p([m2(H U E)]™)]
2 [ma(B))”° U (W N [ma(HUE)]")
[H(E)]yo

To finish the proof of the first part let us notice that 77 defined by [7 (E)]¥ := p([2(E)]”) also is an element of @ and so
the condition (ii) is satisfied.
According to Theorem 4.9(vi) for each E € B.(X x Y) there exists Mg € M(Y) such that

[(p3 o)(EC)]y =([(p D o)(E)]C)y for every y ¢ Mg. (2)
Now, if y ¢ Mg, then by (i) we have [2(E)]Y 2 [(p D o)(E)]Y. Eq. (2) yields now the required equality. O

5. Non-existence results

There is now a natural question: Can p ® o be a lifting at least for some liftings p and o? We are going to show that
in general the answer to this question is to the negative.

In the sequel we denote by P(N) the space of all subsets of N endowed with the ordinary product metric topology.

It follows in the same way as in Theorem 6.8 and Corollary 6.9 in [2] that the following two results hold true. We note
that the proof of Theorem 6.8 in [2] was not presented in an entirely clear way. It is given as an immediate consequence
of Proposition 6.7 of [2] but the obvious proof requires the version of Proposition 6.7 where y is the point y given by
Theorem 6.8(j). The reason we have this is that the proof of Proposition 6.7 works as long as U = {A € B.(Y): y € 6(A)}
is not countably complete. By the proof of Proposition 6.4, this is true in the context of Theorem 6.8 for any choice of y
because of the small cellularity.

Theorem 5.1. Let X be a Baire separable metric space without isolated points. If p € A(M(X)) and ¢ € ¥ (M(X x P(N))) are such
that for each E € B.(X x P(N)) there exists a set Mg € M(P(N)) such that

[pE)]" = p([@(E)]") foreach y ¢ Mk,
then for each x € X there exists a set E € B.(X x P(N)) such that

[¢(B)], ¢ B(P(O).

Corollary 5.2. Let X be a Baire separable metric space without isolated points. If p, o and 7 are liftings satisfying Theorem 4.12 (with
Y = P(N)), then for each x € X there exists E € B.(X x P(N)) such that [2(E)]x ¢ B:(PN)).
There exists also a set E € B.(X x P(N)) such that

{xe X: [m(B)], #0 ([m2(B)],)} ¢ MX).
Evenifo € #(M(Y))\ AM(Y)) but p € A(M(X)), then there exists aset E € B.(X x P(N)) such that {x € X: [p[Do (E)]x #
o(lp Do (E)l} ¢ M(X).

It follows from the above corollary, that Theorem 4.12 cannot be in general improved.
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Proposition 5.3. Let X be a separable metric space without isolated points. Then no o € A(M(X)) generates P (N)-measurable
sections.

Proof. Assume, if possible, that there exists 0 € A(M(X)) generating P(N)-measurable sections. It then follows by Propo-
sition 3.4 that there exists a map
¥ € (M(PN) x X))

such that for each E € B:(P(N) x X) and all y € P(N) we get o ([ (E)]y) = [y (E)]y. But then applying [2, Theorem 6.8],
we infer that for each x € X there exists a set E € B.(P(N) x X) such that [¢(E)]* ¢ B.(P(N)), a contradiction to Proposi-
tion 3.6. O

Proposition 5.4. Let (X,Y) and (Y, X) be K-U pairs, and let v € A(M(X)) and T € A(M(Y)) be arbitrary. Then the following
conditions are equivalent.

(i) T generates X-measurable sections;
(i) vOTe AMX x Y)).

Proof. If T generates X-measurable sections then for all E € B.(X x Y) and all y € Y we have [7,(E)]Y € B.(X). It follows
from Lemma 4.2(ii), that v © T € (M (X x Y)). According to Proposition 2.1(iii) it will suffice to show (v ® 7)(E°) =
[(v® T)(E)] for all open subsets E of X x Y to get v ® T € A(M(X x Y)). We have

@y ewon(E) & xev(n(E)])=v(wn®T)=v(([wnE]])
¢ x¢v([nE]) & wyelwon®]
for all (x, y) € X x Y. Hence (i) implies (ii).

For the converse implication note that (v ® T)(E®) = [(v ® T)(E)]¢ for all E € B.(X x Y) yields for each y either
[(WOT)E)Y £0 or [(LOT)E)] #@ and so [t,(E)]Y € B.(X) for every y, i.e. T generates X-measurable sections. O

The next result says that in many situations the Fubini type product as well as the box product of liftings is never
a lifting.

Theorem 5.5. Let X be a Baire separable metric space without isolated points. If t € A(M (X)) and v € AM(PN))).Thenv O T €
FIM(P(N) x X)) butv © 1 ¢ A(M(PN) x X)).

Proof. The existence of v ® T € F(IM(P(N) x X)) follows from Proposition 4.4, and the rest from Proposition 5.3 in con-
nection with Proposition 5.4. O

6. Densities in finite products
If K,L €N then write K <L if sup{k: k € K} <inf{l: | € L}.
Throughout what follows, for an arbitrary n € N, (X;)ic[n is a finite sequence of topological spaces such that the product

space X, is Baire and for each k € [n] with 1 <k <n the pair (X[x—1}, Xk) has the Kuratowski-Ulam property.
(Ui)iern) is a finite sequence such that v; € 9 (M(X;)) for i € [n].

Proposition 6.1. If (X1, X2), (X2, X3), (X1, (X2 x X3)), (X1 x X2), X3) are K-U pairs, then v1 © (V2 © v3) = (V1 O U2) O V3.
Proof. Let us fix E € B.(X; x X3 x X3). Then

(x1,%2) € (U1 @ V) ([(V3)e (E)])

(x1,%2,%3) € (U1 O V2) OV3)(E) &
s xev ([ ([B)]®)]?)
=4
<

X1 €U {)?1 e X1: X2 € Uz([[(U3).(E)]X3])-(])}

x1evi{x1 € X1t yev{k € X2t x3 € u3([El 1))}

and



M.R. Burke et al. / Topology and its Applications 156 (2009) 1253-1270 1265

& X1 eV ([(Uz © U3)-(E)](X2’X3))
S X e‘Ul{ €X1: (XZ,X3)€(U2®U3)([E]X1)}
o { e X1: X2 € UZ([(U3)0([E]>_(1):|X3)}

& xpevi{RreXit o ev({X e Xat x3 € U3([Elg, x0)}) )

(x1,%2,%3) € (U1 © (V2 © v3))(E)
X1
X1 €U )_(1

where in the first argument, (vs), is defined on subsets of (X7 x X3) x X3 while in the second argument, (v3), is defined
on subsets of Xy x X3. O

Definition 6.2. If for each k <n also the pair (Xi, Xjx—1}) is K-U, we define v; © --- © v, recursively by v1 © - O Upy1 1=
(V1 © - O Up) ©®upyt for all neN and in case n =2 by Definition 4.1.

It follows by Proposition 4.4(i) and by induction on n, that v1 © --- ® vy is a uniquely defined subdensity on B¢(Xp).
We call Ojemv; the ©-product subdensity of the densities vj;.

Corollary 6.3. The product v1 © --- ® vy will remain unchanged if we put brackets in a different manner in this product, where
accordingly assumptions over K-U are assumed.

Theorem 6.4. Assume that n € N is quite arbitrary and that for all non-empty disjoint sets K, L C [n] both pairs (Xk, X1) and (X, Xk)
have the Kuratowski-Ulam property. Then we have

(i) @jemvj respects coordinates;
(ii) foreach | =[m], 1 <m <n, E € B(X[n) and xjc € X jc we have

[©jemviB)], . = Ojesvi([@jemuiE)], ).

Proof. Ad (i): The proof of (i) follows by induction on n € N\ {1}.

Define 1, :=v1 ©--- © v, recursively by np4+1 :=np © Upy1 forneN.

The case n =2 follows by Lemma 4.2(iii). For the inductive step from n to n+ 1, let J := {i1,...,ix} € [n+ 1] and
E=Ej x Xje, Ej € B:(X)). We distinguish two cases.

Firstcase n+1 € J¢ implies E = E | x X je\(ny1) X Xn+1, hence 5n1(E) = nn(Ej X Xje\(na1)) X Xn41 SINCE N1 € My @ Uny1,
implying np11(E) = E”j x Xje\in+1) X Xng1 by the inductive hypothesis.

Second case n+1 € J implies J¢ C [n]. Writing X := X[,) we have

N1 (B) = { (X, Xn11) € X X Xng1: X € Ma([(Uns)e (Eg x Xj0) ™)}
={(X Xn41) € X x Xns1: x€nn({X € Xt Xpp1 € Una ([E) x Xclr)})}
= {®.x041) € X x Xny1: x € m({X € Ximpje: X1 € Unaa (EjJR)} x X)) }
={X %n41) € X X Xng1: x € Xje X Nty ({K € Xppjet %n41 € Ung1 ([ET7)}) )
= Xje x {® Xnt1) € Xp\(nr1) X Xns1: R € 0 p\pua) ([Unen ((EpNOHN 1))
=Xje x Ej,
where Ej € B.(X), because of K-U property of (Xj\nt1, Xnt1) and Proposition 4.4(i). Hence 7,41 respects coordinates.

Condition (ii) follows from Corollary 6.3 and Proposition 4.4(i), if we notice that Ojemv;(E) = (Qjejvj) ©
(©jejevj)(E). O

Definition 6.5. Let (X;);c; be a non-empty family of topological spaces such that the product space X; is Baire. For an arbi-
trary non-empty subset ] of I and an arbitrary family (v;);e; of densities v; € ¥ (M(X;)) define the map X v;: B(X)) —
B:(X;) by means of

|Z|i€]U,'(E) = U{l_[ U,'(A,') X X]\KZ l_[Ai X X]\[( CEae. (M(X])), K eFin(])},

iek ieK

where Fin(J) denotes the collection of all non-empty finite subsets of J C I. It follows from [2, Theorem 7.2], that M;c jv; is
a uniquely defined density on B(X;). We call N;c;v; the X-product density of the densities v;.

Definition 6.6. If for each k <n also the pair (Xj, Xx—1}) is K-U, we define vy [J--- [ vy recursively by vy [ - Hupyq =
(V1 @---Hup) D upyq for all n € N and in case n = 2 by Definition 4.7.

It follows by Theorem 4.9 and by induction on n, that [icyjv; is a uniquely defined density on B¢ (X[n)). We call Higpnv;
the [-product density of the densities vj.
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Theorem 6.7. Assume n € N is arbitrary and that for all non-empty disjoint subsets K, L of [n] both pairs (Xx, X;) and (XL, Xx) have
the Kuratowski-Ulam property. Then

(i) Oiemvj < Ljemvy;
(il) Mjemvj < jemvjs
(iii) foreach J =[m],1<m <n, E € B:(X[m)) and xjc € X jc we have
[Bjemvi®], . < Tjeyvj ([Fjermvi B, );
(iv) foreach ] =[m], 1 <m <nand E € B(Xn)) there exists a set Mg € M (X c) such that for all xjc ¢ Mg we have

[Djemvi®], . =Djesvj ([Djermvi (B, );

X]c

(v) ifvj (j € [n]) are strong, then [ jcnvj is strong;
(Vi) Cljemvj € ®jemvys
(vi) for each non-empty proper subset M of [n] and for each E = Ep; x Xy with Ep € B¢(Xp) we have

Uiemi(Em x Xpe) 2 Hjemvj(Ep) X Xpye.
Ifvj € A(M(X}))) for all j € [n], then there exists 1 € A(M (X)) N (®jemvj) With w > Hjcinvj.

Proof. The existence of the density [ljcxv; satisfying properties (i)-(vi) follows by Theorem 4.9 and by induction.
To show property (vii), let E = Ep; x Xpye with Epy € B (Xp). We get

Diemvi(Em x Xme) = | J{Oiemui(F): F S Ey x Xpe}
) U{@,»G[njui(FM x Xme): Fm S Em)
= U{@jeMUj(FM) x Xme: Fm S Em}
= U{@jeMUj(FM)I Fum St Em) x Xue
=jemvj(Em) x Xpe,

hence property (vii) holds true. O

Theorem 6.8. Let (X ) jen) be a finite sequence of Polish spaces. Then

(1) Ojemex; € ¥(MXmD);
(i) @x; = Njem@x; < Ojem@x; = Hjem¢x;;
(iii) Dje[n]qoxj respects coordinates;
(iv) foreach ] =[m], 1 <m <n, E € B(X[n)) and xjc € X jc we have

[Bjemvi®], . =Djesvj([Fjemvi BN, );
(v) foreach | =[m], 1 <m < n we have

[Dje[n]uj(E)]xj €Be(Xje) forallE € Be(Xmy) and allxj € X;.

X]L‘

Proof. It follows by Theorems 4.6 and 6.4 that Ojem®x; is a density in ¥ (M (X)), hence condition (i) holds true.

Ad (ii): The first equality follows from [2, Proposition 3.1], the inequality follows by Theorem 4.6 and by induction, while
the last equality follows by the definition of the [I-product and by induction.

Condition (iii) is an immediate consequence of condition (ii) and of Theorem 6.4(i).

Condition (iv) follows from condition (ii) and from Theorem 6.4(ii).

Condition (v) consists of a slight modification of that of condition (iii) from Theorem 4.11. We have only to apply
[2, Corollary 3.5] here, instead of [2, Proposition 3.1] there. O

7. Countably multiplicative densities and liftings

In this section, we address questions raised by the results in Section 6 of [2] and in [16].

We begin with some observations concerning [16]. The results of that paper are worded in the language of the structures
which are called in [4] measurable spaces with negligibles which are triples (X, ¥, Z) where X is a o -algebra of subsets of X
and Z C ¥ is a o-ideal. We also include in the definition the non-triviality condition X ¢ Z. The notions of density and
lifting are defined for measurable spaces with negligibles by replacing the sets having the property of Baire and the meager
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sets in our definitions by the members of the given o-algebra and the given o-ideal respectively. By analogy to category
densities and liftings, we denote by #(Z) and A(Z) the collection of all densities and liftings on (X, X', Z), respectively.

Given densities §, T for measurable spaces with negligibles (X, X, 7), (Y, T, J), respectively, we say thataset EC X x Y
has (8, t)-sub-invariant sections if the vertical sections of E are in T, its horizontal sections are in X and for each x € X,
y €Y we have Ex D t(Ex) and EY D §(EY).

Given Boolean algebras A, B, we say that §: A — B is continuous at zero® if /\n8(an) =0 whenever {a,} is a decreasing
sequence in A such that A\, a, =0.

In [16, p. 475], the claim is made that if the quotient algebra X' /Z is ccc and non-atomic then a density § for (X, X, 7)
cannot be continuous at zero. As we verify in this section, the claim is in fact equivalent to the Souslin Hypothesis* and
hence is independent of ZFC. This observation leads to some minor adjustments to the results of [16]. We describe the ones
that are relevant to the present paper. The main result of [16] is the following theorem.

Theorem 7.1. ([16, Theorem 5]) Assume that (X, X, Z), (Y, T, J) and (X x Y, &, K) are measurable spaces with negligibles satisfying
the following properties.

o (Rectangles with measurable sides are measurable) ¥ x T C E.
e (Fubini property) For each K € IC,

{xeX:Ky¢ J}eZ and {yeY:KY¢I}eJ.

Suppose also that we are given densities § € ¥(Z), T € ¥(J) and ¢ € ¥ (K) and that the sets ¢ (E) have (8, T)-sub-invariant sections
for E € E. Then at least one of the densities §, T is continuous at zero.

In [16] there was the additional assumption that the quotient algebras ¥'/Z and T/J are ccc, but this was not used in
the proof.

In the setting of Baire topological spaces of interest to us, we get the following corollary. Recall that we assume through-
out that X x Y is Baire.

Corollary 7.2. Let X and Y be topological spaces such that both (X, Y) and (Y, X) are K-U pairs. Let
sed(MX), TeR(M(Y)), @ed(MXxY)).

If the sets @ (E) have (8, T)-sub-invariant sections for E € B.(X x Y), then at least one of the densities 8, T is continuous at zero.

Concerning the possibility of a density being continuous at zero, we note that the proof of Proposition 6.2 of [2], with
only minor changes, gives the following statement.

Proposition 7.3. Suppose Y is a regular Baire space in which some non-empty open set has a dense meager subset. If 6 : B.(Y) —
B (Y) satisfies (L1) and (L2) of Section 1, then 6 is not continuous at zero.

This proposition applies in particular to non-void Baire metric spaces without isolated points (cf. Remark 6.3 of [2]).

Corollary 74. Let X and Y be non-void Tychonoff spaces without isolated points. If (X, Y) and (Y, X) are K-U pairs and each of X
and Y has a dense meager subset, then there do not exist § € 9 (M(X)), T € (M (Y)) and ¢ € ¥ (M(X x Y)) such that the sets ¢ (E)
have (8, t)-sub-invariant sections.

Proof. Apply Proposition 7.3 and Corollary 7.2. O

We now consider the question of when a measurable space with negligibles (X, X', 7) such that ¥X/7 is ccc can have
a density which is continuous at zero. Relevant examples can be constructed using a standard topology on partial orders
which we now recall. Let (P, <) be a partial order. Equip P with the topology in which the basic open neighborhood of

3 In [16] the term Z-continuous is used for the property of a density §: ¥ — ¥ for a measurable space with negligibles (X, X, Z) that M1 8(An) =0
whenever {A,} is a decreasing sequence in X with (72, A, € Z. The fact that § is a selector for the equivalence classes easily implies the equivalence
of Z-continuity and continuity at zero in this context. If § is moreover a lifting, then it is not hard to see that continuity at zero is equivalent to the
countable multiplicativity requirement that §((7), An) =), 8(An) whenever {A,} is a sequence in ¥ and this is again equivalent to the countable additivity
requirement, that is §({J, An) = U, 8(An) whenever {A,} is a sequence in X. An example of a density which is continuous at zero but not countably
multiplicative can be constructed as follows. Start with a non-atomic measurable space with negligibles (X, ¥, Z) which has a countably multiplicative
density 8. (See Example 7.12.) Fix any strictly (modulo Z) decreasing sequence {A;} in ¥ with (), A; ¢ Z. Add a new point p to get X=XxuU {p} and
define £=xU {EU{p}: E€ X}, I= {EC X: ENnXe T}. The density § for (X, f,f) defined by setting E(E) =68(EN X)U{p} when for some n we have
Ap C7 ENX, and g(E) =§(E N X) otherwise, is continuous at zero but not countably multiplicative.

4 The Souslin Hypothesis states that every ccc dense linear ordering is separable, or equivalently no Souslin algebras exist.
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p € P is the cone Up ={q € P: q < p}. A set is open in this topology precisely if it is downward closed. If ¢/ is a collection
of open sets in P, then (I is open. It follows that if { is a collection of regular open sets in P, then (I is regular open.
[Proof: Let V = (U. For each U € U/, we have intclV CintclU =U and hence V CintclV C U =V.]

If P equipped with this topology is a Baire space, then the canonical density on the category algebra of P preserves
arbitrary intersections.

Let us say that a density which preserves arbitrary intersections is completely multiplicative.

The following example shows that in Proposition 6.4 of [2], “lifting” cannot be weakened to “density”.

Example 7.5. Let T = 2<“1 (the set of all transfinite binary sequences of countable length), ordered by reverse inclusion.
Then T, equipped with the partial order topology defined above, is a Baire space whose category algebra is non-atomic and
has a completely multiplicative density.

Proof. T is Baire because if G, n € N, are dense open sets and U is a non-empty open set, then we can inductively choose
Xp € UN Gy so that xp € Xpy1. Then p = J, X, satisfies p € U N[, Gn. The regular open algebra of T is non-atomic since
every node in T has two immediate successors. O

Example 7.6. Suppose there is a Souslin tree T, i.e., a tree of height w; in which the chains and antichains are all countable.
Then there is a non-atomic Baire ccc space whose category algebra has a completely multiplicative density.

We do not know whether the example can be made Tychonoff.

Proof. This follows by pruning T slightly and giving it the partial order topology corresponding to the reverse order on T.
All of this is standard. To make this section self-contained, we recall the arguments. The levels of T are antichains and
hence countable. It follows that uncountable subsets of T have elements of arbitrarily large height. The basic property of
Souslin trees that we need is the following.

Fact 7.7. Let X C T be uncountable. Then there is a countable set S C T such that for each p € S, U, N X is countable and for each
peT\ UpeS Uy, Up N X is uncountable.

Proof. Let A={p eT: Up N X is countable}. Let S consist of the minimal nodes of A. Then S is an antichain and hence
countable. S is as desired. O

Fact 7.7 has the following consequences.

(a) There is a countable open set A C T such that every open set of T \ A is uncountable. In particular, since chains of T
are countable, the regular open algebra of T \ A is non-atomic.
Take X =T in Fact 7.7. We have that A = Upes Up is countable and hence for each p € T \ A we have that U, \ A is
uncountable.

(b) If every non-empty open set of a Souslin tree T is uncountable then T is Baire.
The point is that every dense open set G includes all but countably many elements of T (and hence U N (), G, includes
all but countably many points of U for any non-empty open set U and dense open sets Gy). Indeed, let X C T be
uncountable. We will show that G cannot omit all of X. With S as in Fact 7.7, take any q € T \ UpeS Up of height
greater than the height of any element of S. (The difference is uncountable since it includes all but countably many
points of X.) Then for any r > q, we have that r e T \ UpeS Up. (If r e Up for some p € S, then we must have either
p < q or g < p. The former is impossible because q ¢ Up. The latter is impossible because q was chosen to have height
greater than then height of p.) Thus, X N U, is uncountable and in particular non-empty. This shows that X N Uq is
dense in Uy and hence has non-empty intersection with G.

Now given any Souslin tree T, we can replace T by T\ A as in (a) to get a tree whose non-empty open sets are uncountable
and whose regular open algebra is non-atomic. By (b), the resulting tree is Baire. This gives the desired example. O

Proposition 7.8. Let (X, X', Z) be a measurable space with negligibles. Assume that A = X /7 is ccc and that A \ {0} has a sequence
of dense open sets (in the sense of the partial order topology defined above) D, € A\ {0} such that (), Dy = @. Then no selector
0: A — X is continuous at zero.

Proof. Inductively choose maximal cellular families A, € D, so that Ap;; refines A,. There is a set Y with X\Y e€Z
such that for each n, the sets 8(e) NY, for e € A, are pairwise disjoint and for each e € A, 1, there is an e’ € A, such that
f(e)NY CH(e")NY. Choose any point x € (), ({0 (e): e € Ap})NY. (There is such a point because Y and each of the unions
is co-negligible.) For each n, there is unique e, € A, such that x € 6(e,). Then {e,} is decreasing, (), 6(en) is non-empty but
/\nen = 0 since otherwise /\,e, belongs to each D,. O
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Notice that Proposition 7.8 generalizes a standard argument for the non-existence of a countably additive lifting for the
measure algebra of a non-atomic probability space. (In this setting D, consists of all non-zero elements of A of measure at
most 1/n.)

Recall that a Souslin algebra is a complete Boolean algebra B which is non-atomic, ccc and has the property that the
intersection of any sequence of dense open sets of B\ {0} contains a dense open set of B\ {0}. The existence of a Souslin
algebra is equivalent to the existence of a Souslin tree and is independent of the axioms of ZFC. The next proposition records
two simple well-known properties of Boolean algebras.

Proposition 7.9. Let B be a complete Boolean algebra.

(i) If B is ccc and non-atomic and there is no a € B \ {0} such that B | a is Souslin, then B \ {0} has a sequence of dense open sets
Dy € B\ {0} such that (), Dn = 9.
(ii) If B \ {0} has a countable dense set, then there is no a € B \ {0} such that B | a is Souslin.

Proof. (i) Each of the algebras B | a is ccc and non-atomic. Since they are not Souslin, it follows that below every element a
of B\ {0}, there is a sequence of dense open sets {D,: n € N} of (B [a)\ {0} and a non-zero b < a below which there are
no elements of ("), Dy. We thus get a maximal cellular family F of elements b € B \ {0} for which there are dense-below-b
open sets D) C {c <b: ¢#0}, neN, such that (), D% = @. The sets D = (J,.; D} are dense open in B\ {0} and have
empty intersection.

(ii) Each B | a has a countable dense set, so it suffices to show that B itself is not Souslin. B is ccc since B\ {0} has a
countable dense set. We may assume that B is also non-atomic since otherwise we are done by the definition of Souslin
algebra. Let {a,: n € N} be a dense set in B\ {0}. Let D,, be the downward closure in B\ {0} of the set of atoms of the
algebra generated by {aj, ..., a,}. Each Dy is dense open and (72, D, = @. Thus, B is not Souslin. O

We now verify that Corollary 6 of [16] is correct. (Its proof in [16] contains an implicit error.) This result does not
assume any separation properties for the spaces X and Y. If they are Tychonoff, then the result follows more readily from
Corollary 7.4 using the fact that spaces with a countable 7-base are separable.

Corollary 7.10. Let X and Y be topological spaces each having a countable 1 -base and a non-atomic regular open algebra. Then there
do not exist § € 9 (M(X)), T € 3 (M(Y)) and ¢ € ¥ (M (X x Y)) such that the sets ¢ (E) have (8, T)-sub-invariant sections.

Proof. The existence of the countable 77 -bases ensures that (X, Y) and (Y, X) are K-U pairs. (See for example the comments
following Theorem 15.1 in [14].) The existence of the countable s -bases is also precisely the hypothesis of Proposition 7.9(ii)
for the regular open algebras of X and Y. By Proposition 7.9 ((ii) and (i)), we can apply Proposition 7.8 to conclude that §
and 7 are not continuous at zero. Now apply Corollary 7.2. O

In [2, Question 6.1] asks whether the category algebra of a non-empty Baire space without isolated points can have
a lifting which is countably additive. The question was answered affirmatively by D.H. Fremlin. With his permission we
include the example here. Fremlin's example was not compact. For the following compact version the authors acknowledge
a helpful discussion with W.A.R. Weiss. The example uses a compact cardinal. A regular uncountable cardinal « is called
compact if every x-complete filter on any set S can be extended to a x-complete ultrafilter on S. (U is k-complete if
(No<: Aa € U whenever Ay € U for o < A < k.) The text [9] has the basic facts about these, but we only need the definition.
It was shown in [2] that the construction of an example requires a measurable cardinal. In terms of consistency strength,
a compact cardinal is much more than a measurable. We do not know whether an example can be constructed from just
a measurable cardinal.

Example 7.11. There is a compact Hausdorff space without isolated points whose category algebra has a countably additive
lifting.

Proof. Fix a compact cardinal ¥ and define the space X = {0, 1}* equipped with the order topology induced by the lex-
icographic order. The order is Dedekind complete with smallest and largest elements the constant sequences 0 and 1,
respectively. Notice that for each point p we have that at least one of the sets

{i<k: p()=0}, {i<k: pi)y=1}
has cardinality «. In the first case (p, 1] has coinitiality « (i.e., ¥ is the minimum cardinality of a set in (p, 1] with no

lower bound) and in the second [0, p) has cofinality x. Notice also that if x < y are adjacent (i.e., there is no z such that
X < z < y) then there is an « < x such that

(i) x(i) = y(i) fori < «,
(ii) x(@) =0, y(o) =1,
(iii) x(i))=1, y(i) =0 for a <i < k.
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Thus, [0, x) has cofinality x and (y, 1] has coinitiality «. To get the desired lifting, proceed as follows.

(a) For p € X, define a x-complete filter F, extending the neighborhood filter at p.
If {i <k: p(i) =0} has cardinality «, let I, = (p, 1]. Otherwise, let I, = [0, p). Then let F, denote the filter generated
by the neighborhoods of p and I,.
(b) The filter of dense open sets is k-complete.
Let Gy, o < A <k, be dense open sets. For x < y which are not adjacent we need to check that (1), _, Gy contains
a non-empty open subinterval of (x, y). Recursively define (x4: o < A) and (yq: o <A) so that
® X=X, Yo=Y,
o o < B < implies Xy <Xg <Yg < Ya»
o (Xa, Yo) € Gg.
The induction continues at a limit stage « because if we let x, = SUPg.q Xp and Vi, =infgq yp then the cofinality of
[0,x;,) and the coinitiality of (y,,, 1] are both <« and hence x), = y,, is impossible. Thus x|, < y;, and the two points
are not adjacent because then [0, x,) would have cofinality x as noted above.
For each point p, the filter generated by Fp and the dense open sets is x-complete, so it extends to a k-complete
ultrafilter F,. Define a lifting from these ultrafilters in the usual way. The k-completeness of the filters gives the
k-additivity of the lifting. O

(c

~—

We can extract from the foregoing proof a similar example for densities which can be obtained in ZFC.

Example 7.12. There is a non-empty compact Hausdorff space without isolated points whose category algebra has a count-
ably multiplicative density.

Proof. This is similar to Example 7.11 except that we now require of x only that it is a regular uncountable cardinal. The
formula for the density 0 is 6(E) = {p € X: E € Fp,}, where this time F, is the filter generated by F, and the dense open
sets rather than an ultrafilter extending it. The resulting density is x-multiplicative. O
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