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Strong Fubini properties of ideals
by

Ireneusz Recltaw (Gdansk) and Piotr Zakrzewski (Warszawa)

Abstract. Let I and J be o-ideals on Polish spaces X and Y, respectively. We say
that the pair (I, J) has the Strong Fubini Property (SFP) if for every set D C X x Y with
measurable sections, if all its sections Dy = {y : (z,y) € D} are in J, then the sections
DY ={x: (z,y) € D} arein I for every y outside a set from J (“measurable” means being
a member of the o-algebra of Borel sets modulo sets from the respective o-ideal). We study
the question of which pairs of o-ideals have the Strong Fubini Property. Since CH excludes
this phenomenon completely, sufficient conditions for SFP are always independent of ZFC.

We show, in particular, that:

e if there exists a Lusin set of cardinality the continuum and every set of reals of
cardinality the continuum contains a one-to-one Borel image of a non-meager set, then
(MGR(X),J) has SFP for every J generated by a hereditary II1 (in the Effros Borel
structure) family of closed subsets of Y (MGR(X) is the o-ideal of all meager subsets of
X)7

e if there exists a Sierpinski set of cardinality the continuum and every set of reals
of cardinality the continuum contains a one-to-one Borel image of a set of positive outer
Lebesgue measure, then (NULL,,, J) has SFP if either J = NULL, or J is generated by
any of the following families of closed subsets of Y (NULL,, is the o-ideal of all subsets
of X having outer measure zero with respect to a Borel o-finite continuous measure u
on X):

(i) all compact sets,
(ii) all closed sets in NULL, for a Borel o-finite continuous measure v on Y,
(iii) all closed subsets of a I} set A C Y.

1. Preliminaries. This paper, though self-contained, may be viewed
as a continuation of [16], where the question which pairs of o-ideals have
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the Fubini Property was studied. Our notation and terminology is therefore
consistent with [16] and in fact in most cases follows [14].

Recall that, motivated by the classical Fubini and Kuratowski—Ulam
theorems (see [14], 8.41), we say that a pair (I,J) of o-ideals on Polish
spaces X and Y, respectively, has the Fubini Property (FP) if for every
Borel set B C X x Y, if all its sections B, = {y : (z,y) € B} are in J, then
the sections BY = {z : (x,y) € B} are in [ for every y outside a set from
J. By a o-ideal on X we mean here a proper subfamily of P(X) containing
all singletons and closed under taking subsets and countable unions. We
usually (but, unlike [16], not always) assume that for any A € I there is
B e B(X)N1I with A C B, i.e., I has a Borel basis.

Relaxing the condition that B € B(X xY') we say that the pair (I, J) has
the Strong Fubini Property (SFP) if for every D C X x Y with all sections
DY measurable, i.e., Yy DY € By, where By is the o-algebra of Borel sets
modulo sets from I, if all sections D, are in J, then the sections DY are
in I for every y outside a set from J. Note that in general we cannot omit
the condition of measurability of horizontal sections of D, since we have the
following (however, see [12] and the notes after 1.11 and 1.12)

EXAMPLE 1.1. Suppose [ is a o-ideal on X and x = non(/) (see below).
Take £ C X with |E| = k; let < be a well-ordering of E of order type x and
set

D ={(z,y) 1y <z}
ThenVz D, € Ibut {y: DY ¢ I} =E ¢ 1.

Also note that under CH no pair (I, J) has SFP. Indeed, let us say that
aset D C X xY is a0-1 counterexample to SFP for (I, J)ifVx € X D, € J
and Vy € Y DY € I*, where I* = {X \ A: A € I'}. Then we have

ExaMPLE 1.2. Assume CH and, given Polish spaces X, Y ,let D C X xY
be such that Vo € X |D,| < Ny and Vy € Y | X \ DY| < Ry. Then D is a
0-1 counterexample to SFP for any pair (I,.J) of o-ideals on X and Y,
respectively.

Consequently, the sufficient conditions for SFP we are looking for in this
paper are always independent of ZFC.

In the next couple of facts we reformulate the definitions and present
some basic properties of the notions introduced above; we always assume
that I and J are o-ideals on Polish spaces X and Y, respectively. The
proofs are routine and we omit them.

LEMMA 1.3. For a set D C X XY the following are equivalent:

(i) Vo D, € J,
(i) VE & J ,ep DY = 0.
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PROPOSITION 1.4 (cf. [12], Lemma 1). The following are equivalent:

(i) (I,J) has SFP,
(i) if ZCY, Z¢& J and {DY :y € Z} CBy\1, then there exists E C Z
with E ¢ J such that (,cp DY # 0.

Note that if I has a Borel basis, then in 1.4(ii) as well as in the definition
of the SFP above, we can assume that Vy DY € B(X).

ProposITION 1.5. The following are equivalent:

(i) there is no 0-1 counterexample to SF'P for (I,J),
(i) if {DY :y € Y} C I*, then there exists E CY with E ¢ J such that
r]@/EE DY 7é @
(iii) of {Cp : x € X} C J*, then there exists E C X with E ¢ I such
that (yep Cz # 0.

Note that SFP for (I, J) does not necessarily imply SFP for (J,I). On
the other hand, D is a 0-1 counterexample to SFP for (I,J) iff {(y,z) :
(x,y) € (X xY)\ D} is a 0-1 counterexample to SFP for (J, I).

We say that I and J are isomorphic and write I = J if there exists a
bijection f : X — Y between X and Y such that for A C X, A € [ &
f[A] € J. If there exists such a Borel isomorphism f, then we say that
I and J are Borel isomorphic, in symbols I =g J. It is well known that
the o-ideal MGR(X) of all meager subsets of X is Borel isomorphic to the
o-ideal K = MGR(R), assuming X has no isolated points. It is also well
known that every o-ideal of the form NULL,, for a o-finite continuous (i.e.,
vanishing on singletons) Borel measure p on X is Borel isomorphic to the
o-ideal L of Lebesgue measure zero sets.

PROPOSITION 1.6 (cf. [16], 1.4). Suppose that I' and J' are o-ideals on
X and Y, respectively.

() If I=pI' and J = J', then (I,J) has SEP if and only if (I',J’)
does.

(ii) If I =1 and J = J', then there is no 0-1 counterexample to SFP
for (1, J) if and only if there does not exist one for (I',J').

Recall that given A ¢ I, the restriction of I to A, denoted by I|A, is the
o-ideal on X given by

INA={CCX:CnAel}.

Note that if I has a Borel basis and A € B(X), then I|A has a Borel basis

as well.

PROPOSITION 1.7 (cf. [16], 3.8). (i) Let I be a o-ideal on X with a Borel
basis such that I C I and let A CY with A ¢ J. Then SFP for (I,J) implies
SFP for (1, J|A).
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(i) If each Z CY with Z ¢ J contains A € J such that the pair (I, J|A)
has SFP, then so does the pair (I,.J) .

The following cardinal invariants of o-ideals will turn out to be relevant
to SFP:

e non(/) =min{x : 3B ¢ I |B| < K},

e non(I) =min{k : YA€ By \I 3B ¢ 1 BC AN |B| <k},

o shr(/) =min{k :VAZ I IB ¢ I BC AN|B| <k},

e cov(]) = min{|F|: FCIAN|UF =R},

o covi(I) =min{|F| : FCIANUF € Br\ I},

e add(]) = min{|F| : FCIANUF & I},

e cof(I) =min{|F|: FCIAVAe 3B e F AC B}.

The notation shr(/) is taken from Kada and Yuasa [11]. Note that:
non; (/) = min{non(7|A) : A € By \ I},

shr(I) = min{non(/|A) : A & I},

covi(I) = min{cov(I|A) : A€ By \ I},

add(I) = min{cov(I|A): A& I},

non(I) < nony(I) <shr(l) <cof(I) (see [11], 2.1).

It is also known that the inequality non(/) < shr([/) is consistent with ZFC
for I € {IL,K, K}, where K is the o-ideal of o-bounded subsets of the Baire
space NV (see [11], 2.9).

We say that I is ccc if there is no uncountable family of disjoint sets in
B;\ I. If I is not ccc, then SFP for (I, J) is rather unlikely to hold.

PROPOSITION 1.8. If there is a disjoint family of cardinality non(J) con-
sisting of sets from By \ I, then the pair (I,J) does not have SFP.

The idea behind SFP, expressed in 1.4 above, that every family of “J-
positively” many “I-positive” sets always has “J-positively” many members
with nonempty intersection, has been around for some time. Here is a sample
of results.

1
1

PRrROPOSITION 1.9 (Fremlin, [7], 1Ec). Suppose that I is ccc. If covi(I) >
w1, then the pair (I,[Y]<*) has SFP.

NOTE. In the terminology of [7] this amounts to saying that if the mea-
surable space with negligibles (X, By, I) is wo-Baire, then there is no un-
countable point-countable family in B \ I.

PROPOSITION 1.10 (Silver, see [13]). Assume that A < k < ¢ are regular
uncountable cardinals such that there is a A-saturated r-additive ideal I
on X (this requires k to be quasi-measurable—see [8], 9C). Then the pair
(I,[Y]=*) has SFP.



Strong Fubini properties of ideals 139

NoOTE. Silver’s lemma is more general: If 7 is a A-saturated k-additive
ideal on k, where A\ < k are regular uncountable cardinals, then given {C,, :
a < A} € P(k)\ Z, there is E C X with |[E| = X so that (),czCa # 0
(compare 1.4 above).

PRrROPOSITION 1.11 (Kunen, see [12], Proposition 3). Assume that k < ¢
1s a reqular uncountable cardinal such that there is a k-additive measure
m: P(X) —[0,1] and let I = {A C k: m(A) = 0} (this requires k to be
atomlessly-measurable—see [8]). Then the pair (I, NULL,) has SFP for any
o-finite continuous measure v on Y .

NoTE. Kunen’s theorem is more general: If I is as above then, given
Z CY with Z ¢ NULL, and {CY :y € Z} C P(X) \ 1, there exists £ C Z
with £/ ¢ NULL, such that (), CY # 0.

PrOPOSITION 1.12 (Kamburelis, [12], Proposition 2). Assume that k < ¢
15 a reqular uncountable cardinal and there is a k-additive ideal I on X
such that the quotient Boolean algebra P(X)/I is isomorphic to By/Ky for
some X\, where By is the o-algebra generated by the basic open sets in 2 and

Ky is the o-ideal of meager sets in 2*. Then the pair (I, MGR(Y')) has SFP.

NoTEe. Kamburelis’s theorem is more general in exactly the same sense
as Kunen’s theorem above.

There is a vast literature concerning strong Fubini theorems, i.e., state-
ments about the existence and equality of iterated integrals of functions
which are not necessarily measurable. This is, of course, implicitly related
to SFP for I = J =L (see [9], [6], [18], [8] and [19]). In particular, it is shown
in [19] that SFP for (L,L) follows from the Measure Extension Axiom of
Carlson (see [4]) stating that given any countable collection of subsets of R,
the Lebesgue measure can be extended to a countably additive measure
which measures all of them. SFP for (K, K) follows from a similar category
extension axiom (see [20], Theorem 3.1).

The second author learnt the strongest result in this direction from
D. H. Fremlin, who mentioned that he himself had heard about it from
H. Woodin, in the context of random real model. It amounts, modulo 2.4(ii),
to the following

THEOREM 1.13 (folklore?). If shr(L) < cov(L), then for every set D C
R xR with all sections Lebesgue measurable there exists a Borel set B C RxR
such that L-almost all respective sections of D and B are L-almost equal.

It is known that a model for w; = shr(L) < cov(L) (w1 = shr(K) <
cov(K), resp.) is the model obtained by adding x > w; many random reals
(Cohen reals, resp.) to a model of CH (see e.g. [11], 2.6, but it was already
known to Kunen and Solovay in the early 70’s).
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The main results of this paper present various conditions which imply
SFP for (I, J).

In the first part we study the conditions having the form of inequalities
between cardinal invariants of I and J. In particular, we exploit the strength
of the inequality shr(J) < cov([). This leads to generalizations of 1.13 to
the cases where I = K or L and J is an arbitrary ccc o-ideal with a Borel
basis (Theorems 2.14 and 2.16).

In the second part we look at conditions asserting the existence of special
sets related to I. In particular, we show that for I = K (L, resp.) if there
exists a Lusin (Sierpiriski, resp.) set of cardinality the continuum and every
set of reals of cardinality the continuum contains a one-to-one Borel image
of a nonmeager (not Lebesgue measurable, resp.) set, then (I,.J) has SFP
for every “reasonable” o-ideal J provided that (I, J) has FP (Theorem 3.1).

In the final part we collect some necessary conditions for SFP and indi-
cate open problems.

Throughout the paper we assume that I and J are o-ideals on Polish
spaces X and Y, respectively.

2. Sufficient conditions—cardinal invariants. We say that L. C X
is an I-Lusin set if L is uncountable and for every A € I, ANL is countable.
The following is an easy generalization of Fremlin’s theorem 1.9.

PROPOSITION 2.1. Suppose that I is ccc. If covi(I) > wy and for each
Z & J there is a J-Lusin set L C Z, then the pair (I, J) has SFP.

Proof. This follows from 1.7 and 1.9. It is enough to notice that if L is
an arbitrary J-Lusin set, then J|L = [Y]S¥|L, so (I, J|L) has SFP. m

COROLLARY 2.2. Suppose that I is ccc. If cov;(I) > wy and cof(J) = wy,
then the pair (I,J) has SFP.

Proof. This follows from 2.1 since cof(J) = w; implies that each Z & J
contains a J-Lusin set. m

COROLLARY 2.3. Suppose that I is ccc and J is generated by all Borel
subsets of a TI1 non-Borel set A CY. If cov;(I) > wi, then the pair (I,.J)
has SFP.

Proof. This follows from 2.2, because each Borel subset of A is covered
by countably many constituents of A; consequently, cof(J) = w;. =m

If A,B C X we say that A, B are equal modulo I, in symbols A =; B,
if the symmetric difference A A B € I. If ¢(x) is a formula and {z € X :
o(x)} =7 X, then we say that ¢(x) holds for I-almost all x € X.

Suppose that I is ccc. If A C X then by A*! we denote the unique,
modulo I, set from B; such that A C A* and VB € Bf B C A" \ A =
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B € 1. To see that this definition is correct, consider a maximal family of
pairwise disjoint sets in By \ I disjoint from A. If, additionally, I has a Borel
basis, then we always assume that A* € B. In any case, if A € By, then
A* =1 A.

The following lemma reveals the key property of the cardinal invariants
non;(I) and shr(I) in the case I is ccc.

LEMMA 2.4. Suppose that I is ccc.

(i) For every set A € By \ I there ezists a set E C A such that |E| <
non(I) and E*' =1 A. In particular, there exists a set Z C X such that
|Z| < nony(I) and Z*' = X.

(ii) For every set A C X with A & I, there exists a set E C A such that
|E| <shr(I) and A*" = E*T.

Proof. This is proved by an exhaustion argument. Let x = non;(/)
(k = shr(]), resp.). In each case it suffices to find £ C A with |E| < &
and A\ E*! € I. So suppose that there is no such E. To reach a contra-
diction, construct inductively a sequence of subsets of A with the following
properties:

o Vo |Cy| < K,

eVa Cy &1,

o Vo, (a# = CyrnCy =10).

At step B < w; let B, = Ua<ﬂ C,, and using the fact that A\ EX & I
find C, C A\ E}F with |Cy| <k and C,, & I.

The sequence (C'7 : o < wy) contradicts the fact that I is ccc. m

PROPOSITION 2.5. Suppose that I is ccc. If nony(I) < add(J), then the
pair (I, J) has SFP.

Proof. Let = non;(f). By 2.4(i) there is Z C X such that |Z] < &
and Z* = X.

Take D C X x Y with Vo D, € J and Vy DY € By. Let W =, ., D..
Then W € J, since k < add(J) and we have {y : DY ¢ I} C W. Indeed,

Vye Y\W DYNZ =0,
so DY C X \ Z and consequently, since DY € By, DY € [.
As a corollary we obtain a generalization of 3.10(iii) from [16].

PROPOSITION 2.6. Assume Martin’s Axiom + there is a quasi-measurable
cardinal k < ¢ (see [7], 9G). Let A C X be a set of cardinality k and let T
be an w1-saturated k-additive ideal on A. If add(J) = ¢ and I is the o-ideal
on X with basis consisting of Borel sets B C X such that BN A € I, then
the pair (I,J) has SFP.
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Proof. Clearly, I is ccc and non;(I) = k < add(J). =

We now turn to the consequences of the inequality shr(.J) < cov(I) which
apparently is the most important cardinal condition for SFP. Part (i) of our
next lemma belongs to the folklore.

LEMMA 2.7. (i) If either non(J) < cov(I) ornon(I) < cov(J), then there
is no 0-1 counterexample to SFP for (I,J).

(ii) If either shr(J) < cov(I) or non(l) < add(J), then for every Z CY
with Z ¢ J, there is no 0-1 counterexample to SFP for (I, J|Z).

Proof. (i) follows immediately from 1.5. (ii) is a direct application of
(i) to the pair (I, J|Z) where Z ¢ J. m

Given a semigroup G of Borel functions from X to X we say that [ is:

e G-invariant if g71[A] € I for any g € G and A € I;
o G-ergodic if J,cq 97 '[A] € I* for any A € Br\ I.

Note that the o-ideals K and LL are invariant and ergodic under the group
of rational translations.

LEMMA 2.8. Suppose that there exists a countable semigroup G of Borel
functions from X to X such that the o-ideal I is G-invariant and G-ergodic.
Then the following are equivalent:

(i) (L, J) has SFP;
(i) for every Z C Y, if Z ¢ J, then there is no 0-1 counterexample to
SFP for (I,J|Z).

Proof. Clearly, (i)=(ii). To see that (ii)=-(i), take D C X X Y with
Ve D, € J and Yy DY € By. Suppose that Z = {y : DY ¢ I} & J.
Then E = U, cz((U,eq g Y[D?]) x {z}) is a 0-1 counterexample to SFP for
(I,J|Z). m

Lemmas 2.7(ii) and 2.8 immediately give

THEOREM 2.9. Suppose that there exists a countable semigroup G of
Borel functions such that the o-ideal I is G-invariant and G-ergodic. If
either shr(J) < cov(I) or non(I) < add(J), then the pair (I,J) has SFP.
In particular, if I € {K,L}, then shr(J) < cov(l) implies SFP for (I,J).

In the forthcoming paper [21] the second author proves that FP for (K, .J)
((L, J), resp.) implies that in the model obtained by adding £ > w; many
Cohen reals (random reals, resp.) to a model of CH we have shr(J) < cov(K)
(shr(J) < cov(L), resp.), provided that J has sufficiently good absoluteness
properties. In particular, the latter is the case when either J is a Suslin
o-ideal (see [1], 3.7) or J is generated by a hereditary II} (in the Effros
Borel structure—see [14], 35.G) family of closed subsets of Y. A different
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approach to the consistency of SFP for (I,J) when I € {K,L} will be
presented in Section 3.

The sufficient condition for SFP given in the next theorem is apparently
of a different character. However, in some important cases it will turn out

to be situated between shr(J) < cov(I) and SFP for (I, J) (see 2.13 below).
First we need a folklore-like lemma.

LEMMA 2.10. Suppose that J has a Borel basis and E C Y. If P(E)
C By, then E € J.

Proof. Let E € B\ J; we will prove that P(E) Z B;.

Shrinking F if necessary, we can assume that £ € B\ J. Then F is an
uncountable Borel subset of a Polish space, so it contains a set B which
is neither disjoint from nor contains an uncountable Borel subset of E (a
Bernstein set). By a classical argument, B ¢ B;. =

THEOREM 2.11. Suppose that J has a Borel basis. If for every D C X XY,
the conditions Yx D, € By and Yy DY € By imply that {y : DY € I} € By,
then the pair (I,J) has SFP.

Proof. Take an arbitrary D C X x Y such that Vo D, € J and
Vy DY € By. Let E = {y : DY ¢ I}. Note that P(E) C Bj. Indeed, if
C C E, then C = {y: (D)¥ € I} where D = DN (X x C) has all sections
measurable. Consequently, C' € By by the hypotheses of the theorem. Hence
2.10 implies that £ € J. =

LEMMA 2.12. Suppose that J is ccc and let k = shr(J). For any disjoint
sets A1, Ao CY which cannot be separated by a set from B there are sets
Ey C Ay and Ey C As with |E1|,|Es| < k which cannot be separated by a
set from B.

Proof. Clearly, A1, As ¢ J since otherwise they could be separated by
a set from J. Now it suffices to apply 2.4(ii) and let E; C A; and Ey C A,
be such that |E4|,|Es| < k and A]’=E;’ fori =0,1. m

In view of 2.11 the following is a strengthening of 2.9 in the case J is ccc
and has a Borel basis.

THEOREM 2.13. Suppose that J is ccc with a Borel basis and there exists
a countable semigroup G of Borel functions from X to X such that I is
G-invariant and G-ergodic. If shr(J) < cov(I), then for every D C X x Y,
the conditions Vxr D, € By and Yy DY € By imply that {y : DY € I} € Bj.
In particular, this implication is true for I € {K,L}.

Proof. Take D C X x Y with Vx D, € By and Vy DY € Bj. Let
Ay ={y: DY el}and Ay =Y \ A;. We want to prove that 4; € B;.
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Set D = Uyey ((Uyeq 971 [DY]) x {y}). Note that since I is G-invariant,
G-ergodic and |G| < Ry we have

Vye Ay (D) €1 and Yy € Ay (D) € I*.

By 2.12, there are sets Ey C Ay and Ey C Ay with |E4|, |Es| < shr(J)
which cannot be separated by a set from B .

Set C = U, ep, (D)UU,cp, (X \(D)Y). Since |E1UE| < cov([), C # X;
pick x € X \ C. Then E; N D, =0 and Es C D,, so D, separates F1 from
Es>. But D, € B; and we have reached a contradiction. m

We get further strengthenings when we restrict to the cases I = MGR(X)
or NULL, for a Borel o-finite continuous measure 4 on X. Let BP =
Buiar(x) and MEAS,, = Byyrr,. We also write =" instead of =ygr(x)-

THEOREM 2.14. Suppose that J is ccc and has a Borel basis. If shr(J) <
cov(K), then for every D C X XY, the conditions Yz D, € By and Yy DY €
BP imply that there exists a set B which is Borel in X XY and such that
for J-almost all y € Y the horizontal sections DY and BY are equal modulo
meager sets.

Proof. Let {U, : n € N} be an open basis for Y. Define
B = U (U,, x {y : DY is comeager in U, }).

n

Then 2.13 easily implies that for each n, {y : DY is comeager in U, } € B;
let P, € B(Y) be such that {y : DY is comeager in U, } =; P,. Set

B=|J (Unx Py).

Then B € B(X x Y) and for J-almost all y we have
BY =" (B')Y = U {U,, : DY is comeager in U, } =* DY
(see [14], 8.29). m

As a corollary we get a strong approximation theorem for sets with all
sections having BP.

THEOREM 2.15. If shr(K) < cov(K), then for every set D C X xY
with all sections D, and DY having BP there exists a Borel set BC X XY
such that almost all respective sections of D and B are almost equal; here
“almost” means modulo meager sets in the respective spaces.

Proof. By 2.14, there is a Borel set B C X x Y with BY =* DY
for almost all y. Let £ = D A B. Then EY € MGR(X) for almost all y.
But by 2.9, since shr(K) < cov(K), we have SFP for (MGR(Y), MGR(X)).
Consequently, E, € MGR(Y) for almost all . Thus B, =* D, for almost
all z. m
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If S is a o-algebra on a set Z and F C Z, then S|[E ={ANE:AcS}
is the relative o-algebra on Z.

The following result is a generalization of 1.13. The proof of (i) below is
just a refinement of the argument (modulo 2.4(ii)) the second author learnt
from D. H. Fremlin. We present it here for the sake of completeness thanks
to the kind permission of David Fremlin. A considerable simplification of the
original proof of (ii), which resulted in dropping the unnecessary assumption
non(L) < cov(LL) (see [17]), was also suggested by him.

THEOREM 2.16. Suppose that J is ccc with a Borel basis and p is a
o-finite Borel continuous measure on X. If shr(J) < cov(L), then for every

D C X xY with Vx D, € By and Vy DY € MEAS,,:
(i) the function y — (DY) is B j-measurable,

(ii) there exists a set B which is Borel in X XY and such that for J-almost
all y € Y the horizontal sections DY and BY are equal modulo p-null sets.

Proof. Since NULL, =g L, we can assume that X = [0,1] and p is the
Lebesgue measure on [0, 1]. Let A be the o-algebra of subsets of [0,1] x Y
with all sections measurable, i.e.,

A={AC[0,1] xY :Vz A, € B; AVy AY € MEAS,}.
Let D € A.

(i) Define g(y) = w(DY) fory € Y. We want to prove that g is B -
measurable.

CrLAM 1. For every E C Y, if |E| < cov(L), then the function g|E is
B |E-measurable.

Proof. Write uy for the natural product measure on [0, 1]N. The Strong
Law of Large Numbers (see [8], A2X) tells us that for all y € Y and for
pn-almost all z = (z; : i € N) € [0, 1]V,

(%) g(y) = lim %]{z <n:z € DY}

n—oo

Since |E| < cov(LL) = cov(NULL,,), it follows that there is z € [0, 1]" such
that (%) holds for all y € E.
Let

1
h(y) = nhjgo ;HZ <n:z €DV} foryeY.

We have g|E = h|E, so it is now enough to prove that h is B j-measurable.
For this purpose fix n € N and let

hn(y)=Hi<n:z €DV} foryeY.
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We have h,(y) = |{i <n:y € D,,}|, so for any k € N,
{y:h) =k = J (D20 ) (U D)) €By.

|T|=k €T ien\T
Thus for each n, h, is B j-measurable and so is h. =

CrLAIM 2. For every function f :'Y — R, if f is not Bj-measurable,
then there exists a set E C'Y such that |E| < shr(J) and the function f|E
is not B j|E-measurable.

Proof. It clearly suffices to prove that for every C' C Y, if C' & B, then
there exists a set £ C Y such that |E| <shr(J) and CNE ¢ B,|E.

So take an arbitrary C C Y with C' ¢ B, and note that C' and Y \ C
cannot be separated by a set from B ;. Hence, by 2.12, there are £; C C
and E; C Y \ C with |Ey|,|E2| < shr(J) which cannot be separated by a
set from B;. Set £ = F; U E5. It is easy to see that this works. =

Finally, Claims 1 and 2 together with the condition shr(J) < cov(L)
show immediately that g is B j-measurable.

(ii) Consider the o-ideal
I={CC0,1]]xY :CY €L for J-almost all y € Y'}.

We want to prove that D € Bz.
Define
B’ = {{z,y) : x is a point of density 1 of D¥}.
By the Lebesgue Density Theorem (see [14], 17.9), Yy u((B")Y A DY) = 0,
thus B’ A D € T and it suffices to prove that B’ € Bz.
Note that
1

1
(x,y) € B lim n,u(Dy N [x— ~x+ ]) =1,
n—oo 2 n n
so it is enough to show that for any fixed h > 0 the function g given by
glz,y) =pu(DYNx—hax+h]) forzeR, yeY

is Br-measurable.
To see the latter, first note that Bz contains B; ® B(Y'), the o-algebra
generated by the family {A x B: A€ B;, B € B(Y)}. But

9(x,y) = p(D O ([z — b,z 4+ h] X Y))),

so, by (i), the function g is Bj-measurable in the second variable. Since
g is also continuous in the first variable, it follows that it is B; @ B(Y)-
measurable. m

For the sake of completeness we present, as a corollary, a strong ap-
proximation theorem for functions with all sections measurable. Another
argument may be reconstructed with the help of 2.4(ii) from the proof of
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Proposition 6Kb in [8]; a more general approximation theorem is obtained
there as a consequence of the existence of an atomlessly measurable cardinal.

THEOREM 2.17. Let pu and v be o-finite Borel continuous measures on
Polish spaces X and Y, respectively. If shr(L) < cov(L), then:

(i) for every set D C X XY with all sections D, and DY measurable
there exists a Borel set B C X XY such that almost all respective sections
of D and B are almost equal,

(ii) for every function f: X xY — R such that all its sections

fory= fl@y): Y =R, Uiz flz,y): X =R

are measurable, there exists a Borel function g : X XY — R such that almost
all respective sections of f and g are almost equal. Here “almost” means
modulo null sets in the respective spaces.

Proof. To prove (i) argue exactly as in the proof of 2.15 using 2.16
instead of 2.13.

(ii) follows from (i) with the help of the ordinary machinery of simple
functions. m

Recall that, by the remarks following 2.9, the model for 2.14 and 2.15
(2.16 and 2.17, resp.) is the Cohen real model (random real model, resp.),
provided that J has sufficiently good absoluteness properties and the pair
(K, J) ((L, J), resp.) has FP. It remains, however, an open problem to find
such a ccc o-ideal J with a Borel basis and with J #p K (J #p L, resp.)
(see [16] and [21]).

3. Sufficient conditions—special sets of reals. The results of this
section say roughly that for such ideals I as K and LL, FP and SFP for (I, J)
are consistently the same, provided J is “reasonable”.

Given o-algebras S; and S on sets Z; and Zs, respectively, we say that
amap f: Zy — Zy is S;-Sa-measurable if f~1[A] € S; for any A € Ss.

Recall that J is $0-supported if for any A € I there is B € £% N J with
ACB.

THEOREM 3.1. Suppose that:

(i) I has a Borel basis and is ccc,
(ii) the Boolean algebra By/I is homogeneous,
(iii) there exists an I-Lusin set of cardinality the continuum,
(iv) every subset of X of cardinality the continuum contains a one-to-
one Borel image of a set not in I,
(v) there is o < wy such that J is 2 -supported,
(vi) for every Borel set B C X xY we have {z : B, € J} € By.

Then, if the pair (I,J) has FP, then it also has SFP.
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Proof. The proof is based on the following result which is interesting
in its own right.

LEMMA 3.2. If a o-ideal I on a Polish space X satisfies conditions
(i)—(iv) above, then for every countably generated o-algebra A of subsets of
X there exist a set Z C X with Z ¢ I and a B(Z)-A-measurable function
w: Z — X such that:

1.VAel p7 Al €1,
2. VA e (Br\I) ¢ '[A] ¢ 1.

Let us assume this temporarily and now complete the proof of the the-
orem.

Take an arbitrary D C X x Y such that Vx D, € J and Vy DY € Bj.

Since J is 39 -supported, we can cover D by a set C with Vz C,, € £0NJ.
By a result of Bing, Bledsoe and Mauldin [2], there is a countably generated
o-algebra A of subsets of X such that C' € A®B(Y), the o-algebra generated
by the family {Ax B: A€ A, B B(Y)}.

Let Z ¢ I and ¢ : Z — X be the objects whose existence is guaranteed
by 3.2. Consider the set E C Z x Y defined by

(z,y) e B & (p(z),y) € C.

Since ¢ is B(Z)-A-measurable and C' € A®B(Y'), we have E' € B(ZxY).
So fixa B € B(X xY) with E = BN(Z xY). Note that Vo E, = Cy,) € J
so, by (vi) above, we can assume that B, € J for I-almost all x.

Now, by FP for (I, J) applied to B, we have {y : BY ¢ I} € J. But for
each y, BYDEY=p 1[CY] D¢~ t[DY] and, by 3.2, DY ¢ I = o [DY] & I.
Thus

{y: DV ¢l C{y:B" ¢} e
and consequently, {y: DY €I} € J. u
Finally, we prove 3.2.

Proof of 3.2. Enlarging A if necessary, we can assume that B(X) C A.
Moreover, since all uncountable Polish spaces are Borel isomorphic, we can
assume that X = 2N,

Let L be an I-Lusin set of cardinality c. Since I has properties (i)—(iii),
a proposition from [3] (p. 220) tells us that we can additionally assume that
|BNL| = ¢ for each B € B\ I

Let {A, : n € N} be a set of generators of A; we can clearly assume that
it separates points in 2V, i.e. for any distinct points x,y € 2V there is A4,
containing one of them but not the other.

For each n set C), = A, N L. Let f : L — 2N be the Marczewski function
of the sequence (C), : n € N), i.e.

f(z)(n)=1 & z€C, forxelL.
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Set W = f[L]. Since f is one-to-one, we may define g : W — 2N by g = f~1.
Clearly, g is B(W)-A-measurable and VA € I |g7'[A]| = |f[ANL]| =
[ANL| <.

Let us consider a maximal disjoint collection C of sets P € B(2N) \ I
with associated Borel one-to-one functions hp : Tp — W such that Tp & I
and if we let p = go hp : Tp — 2V, then

VACP (AeB(P)\I = ¢p'[Al¢]).
Clearly, |C| < ¥y and we claim that

(*) 2"\ Jeer

For suppose otherwise, i.e., R = 2N\|JC & I. Then |f[RNL]| = |RNL| =
¢, so by (iv) above, there is a set T C 2 with T' ¢ I and a Borel one-to-one
function b : T — f[RNL]. Let ¢p = goh : T — 2. Consider the o-ideal T
on 2V defined by

I={AC2Y:3BcB(R) (ACBAY'[BNR] 1)}

Note that I C I, since VA € I [¢p1[A]| < Vg, and I is proper, since ¢y "1 [R] =
T ¢ I. Since I is ccc, there is a set P € B(2Y) \ I such that I = I|P (see
[16], a remark preceding 3.4). Since P\ R € I|P C I, we can assume that
P C R. It follows that

VACP (AcB(P)\I = ¢ A €1).

But then (P, h,T) violates the maximality of C, which proves (x).

So let C = {P, : n € N}. We can further assume that the collection
{Tp, : n € N} is disjoint. Indeed, it is not difficult to find a disjoint family
{B, :n € N} C B(2V)\ I. But, since the Boolean algebra B /I is homoge-
neous, Sikorski’s theorem (see [14], 15.10) tells us that for each n there is a
Borel isomorphism ¢, : B, — 2~ between B,, and 2" such that

VAeB2M) Ael & ¢,'[A]el.
Since I has a Borel basis, we can strengthen this to
VAC2N Acl & ¢ '[Al el

Now we can simply replace Tp, by ¢, [Tp,] and hp, by hp, o(pn|d, Tk, ])-
Let Z =, ey Tp, and define ¢ : Z — 2V by

o= vp,.
neN

We have VA € I |¢~t[A]| = Rg, which proves part 1.
To prove part 2 take an arbitrary A € By \ I. By part 1, we can assume
that A € B(2Y). By () above, there is n such that AN P, ¢ I. It follows
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that
o A2 (Wp,) AP £ 1.
Finally, the function ¢ is B(Z)-.A-measurable as the union of countably
many B(Z)-A-measurable functions. m

We will now specialize the above taking into account the main results
on FP established in [16].

THEOREM 3.3. Suppose that there exists a Lusin set of cardinality the
continuum and every set of reals of cardinality the continuum contains a
one-to-one Borel image of a nonmeager set. Suppose that I is ccc and X9
supported and J is generated by a hereditary II3 (in the Effros Borel struc-
ture) family of closed subsets of Y. Then the pair (I,J) has SFP.

Proof. By Theorem 2.4 of [16], the pair (I, J) has FP. Now we apply 3.1.
Just recall that I =5 MGR(X) (see [16], 1.3), so assumption (ii) is satisfied.
Also, for every Borel set B C X X Y we have (see [14], 35.38)

{z:B, € J} eI,
which shows that (vi) holds as well. m

Miller [15] proved that a model for the above is the Cohen real model
(comp. the remarks following 2.9).

THEOREM 3.4. Suppose that there exists a Sierpinski set of cardinality
the continuum and every set of reals of cardinality the continuum contains
a one-to-one Borel image of a set of positive outer Lebesque measure. Let
p be a o-finite Borel continuous measure on X. Then the pair (NULL,,, J)
has SFP whenever J is generated by any of the following families of closed
subsets of Y

(i) all compact sets (in this case Y is assumed to be non-o-compact),
(ii) all closed sets in NULL, for a o-finite Borel continuous measure v
onY,
(iii) all closed subsets of a TI3 set ACY.

Moreover, if v is a o-finite Borel continuous measure on Y, then the pair
(NULL,,NULL,) has SFP.

Proof. By Theorem 2.5 of [16], the pair (I, .J) has FP. Since in each of
the cases (i)—(iii), J is generated by a hereditary I} family of closed subsets
of Y, the possibility of applying 3.1 can be justified in exactly the same way
as above.

The “moreover” part follows from 3.1 and the ordinary Fubini theorem. m

Miller [15] proved that a model for the above is the random real model
(comp. the remarks following 2.9).
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4. Necessary conditions and concluding remarks. There is a large
gap between sufficient and necessary conditions for SFP. As a matter of
fact we have nothing to say about the latter that would go beyond obvi-
ous generalizations of the necessary conditions given by Shipman [18] for
the nonexistence of a 0-1 counterexample to SFP for (L,L) (a “general-
ized Sierpiriski example” in Shipman’s terminology). We state the following
facts for the sake of completeness; the proofs are left to the reader (compare
with [18]).

PROPOSITION 4.1. (i) If there is no 0-1 counterezample to SFP for (I, J),
then
min(non(.J),non(l)) < c.
(ii) If the pair (I,J) satisfies SFP, then min(shr(J),non(I)) < c.

PROPOSITION 4.2. If there is no 0-1 counterezample to SFP for (I,I),
then:

(i) X is not the union of any strictly increasing sequence (A, @ o < K)
of sets from I,
(ii) non(J) < ¢ and add(I) < cov(I).

Finally, let us indicate some open questions.

(1) Does non(l) < cov(I) imply SFP for (I,I) at least for I € {K,L}?
Shipman claims that for I = L the answer is “yes” (see [18], p. 480) but
he has never published a proof. Recall that by 2.9, if I € {K,L} and J is
arbitrary, then SFP for (I, J) is implied by shr(J) < cov([).

(2) Does the nonexistence of a 0-1 counterexample to SFP for (I,I), I €
{K,L}, imply SFP for (I, I)? This is even stronger than (1). The restriction
on [ is necessary: if I = KNL, then there is no 0-1 counterexample to SFP
for (I, I) but FP for (I,I) does not hold (see [16], 3.9).

(3) Can we weaken the hypotheses of 3.17 In particular, does the exis-
tence of an I-Lusin set of cardinality the continuum, I € {K,L}, plus the
negation of CH imply SFP for (I, I)? This in turn is weaker than (1), since
it implies non(I) < cov(I).

(4) Is the simultaneous satisfaction of SFP for both (K, K) and (L,L)
consistent with ZFC? Note that by 4.2, this would imply ¢ > ws (see [6],
where a similar problem is stated).
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