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Abstract Let J be a separable uniformly bounded family of measurable functions
on a standard measurable space (X, X), and let N[j(&, €, ) be the smallest number
of e-brackets in L' () needed to cover F. The following are equivalent:

F is a universal Glivenko—Cantelli class.

Nj(, e, n) < oo for every & > 0 and every probability measure .
F is totally bounded in L' (1) for every probability measure /1.

J does not contain a Boolean o -independent sequence.

el

It follows that universal Glivenko—Cantelli classes are uniformity classes for general
sequences of almost surely convergent random measures.

Keywords Universal Glivenko—Cantelli classes - Uniformity classes - Uniform
convergence of random measures - Entropy with bracketing - Boolean independence
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1 Main results

Let (X, X) be a measurable space, and let F be a family of measurable functions
on (X, X). Given a probability measure u on (X, X), the family JF is said to be a
u-Glivenko—Cantelli class (cf. [31] or [13, Sect. 6.6]) if
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where (X )k>1 is the i.i.d. sequence of X-valued random variables with distribution p,
defined on its canonical product probability space.! The class F is said to be a universal
Glivenko—Cantelli class if it is p-Glivenko—Cantelli for every probability measure x
on (X, X). The goal of this paper is to characterize the universal Glivenko—Cantelli
property in the case that J is separable and (X, X) is a standard measurable space
(these regularity assumptions will be detailed below). Somewhat surprisingly, we find
that universal Glivenko—Cantelli classes are in fact uniformity classes for convergence
of (random) probability measures under the assumptions of this paper, so that their
applicability extends substantially beyond the setting of laws of large numbers for
i.i.d. sequences that is inherent in their definition.

The following probability-free independence properties for families of functions
will play a fundamental role in this paper. These notions date back to Marczewski [23]
(for sets) and Rosenthal [27] (for functions, see also [8]).

Definition 1.1 A family F of functions on a set X is said to be Boolean independent
at levels («, B) if for every finite subfamily { f1, ..., fu} S F

(Ufi <y (\{fj > B} #@ forevery F S {1,....n}.

JjeF JEF
A sequence (fj);enN is said to be Boolean o -independent at levels (o, B) if

n{fj <a}n m{fj>,3}7&® for every F C N.

JjeF Jj€F

A family (sequence) of functions is called Boolean (o -)independent if it is Boolean
(o -)independent at levels (¢, ) for some o < .

We also recall the well-known notions of bracketing and covering numbers.

Definition 1.2 Let F be a class of functions on a measurable space (X, X). Given
e > 0 and a probability measure 1 on (X, X), a pair of measurable functions f+, f~
such that f~ < f¥ pointwise and u(f* — f~) < & defines an e-bracket in L' (11)
Lf~, fT1:={f: f~ < f < f* pointwise}. Denote by Njj(F, &, i) the cardinality
of the smallest collection of &-brackets in L1 () covering J, and by N (T, ¢, u) the
cardinality of the smallest covering of F by e-balls in L' ().

A measurable space (X, X) is said to be standard if it is Borel-isomorphic to a
Polish space. A class of functions F on a set X will be said to be separable if it con-

! The supremum in the definition of the p-Glivenko—Cantelli property need not be measurable in general
when the class F is uncountable. However, measurability will turn out to hold in the setting of our main
results as a consequence of the proofs. See Sect. 3.5 below for further discussion of this point.
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The universal Glivenko—Cantelli property 913

tains a countable dense subset for the topology of pointwise convergence in RX > We
can now formulate our main result.

Theorem 1.3 Let F be a separable uniformly bounded family of measurable functions
on a standard measurable space (X, X). The following are equivalent:

1. Fis a universal Glivenko—Cantelli class.

2. Np@, e, n) < oo forevery e > 0 and every probability measure 1.
3. N, e, n) < ooforevery e > 0 and every probability measure [i.
4. J contains no Boolean o -independent sequence.

A notable aspect of this result is that the four equivalent conditions of Theorem 1.3
are quite different in nature: roughly speaking, the first condition is probabilistic, the
second and third are geometric and the fourth is combinatorial.

The implication 1 = 2 in Theorem 1.3 is the most important result of this paper.
A consequence of this implication is that universal Glivenko—Cantelli classes can be
characterized as uniformity classes in a much more general setting.

Corollary 1.4 Under the assumptions of Theorem 1.3, the following are equivalent
to the equivalent conditions 1-4 of Theorem 1.3:

5. For any probability measure i1 on (X, X) and net of probability measures (fi) e
such that ju; — | setwise, we have SUp s e (f) — ()| = 0.

6. For any probability measure v on (X, X) and sequence of random probability
measures (kernels) (jtn)neN Such that p,(A) — w(A) a.s. for every A € X, we
have SUp feg ln(f) — ()] — 0a.s.

7. For any countably generated reverse filtration (S—_p),cN and X-valued random
variable Z, SUp fe g [Pg_ (f(2)) —Pg__ (f(Z)|— Oa.s.

8. For any strictly stationary sequence (Zy),ecN of X-valued random variables,
supfegI% ZZZI f(Zi) —Pg(f(Zp)| = 0a.s. (J is the invariant o -field).

Here Pg denotes any version of the regular conditional probability P[ - |S].

The characterization provided by Theorem 1.3 and Corollary 1.4 is proved under
three regularity assumptions: that & is uniformly bounded and separable, and that
(X, X) is standard. It is not difficult to show that any universal Glivenko—Cantelli class
is uniformly bounded up to additive constants (see, for example, [15, Proposition 4]),
so that the assumption that F is uniformly bounded is not a restriction. We will pres-
ently argue, however, that without the remaining two assumptions a characterization
along the lines of this paper cannot be expected to hold in general.

In the case that F is not separable, there are easy counterexamples to Theorem 1.3.
For example, consider the class F consisting of all indicator functions of finite subsets

2 This notion of separability is not commonly considered in empirical process theory. A sequential coun-
terpart is more familiar: Fis called pointwise measurable if it contains a countable subset JF) such that every
f € Fis the pointwise limit of a sequence in F (cf. [33, Example 2.3.4]). In general, separability is much
weaker than pointwise measurability. However, a deep result of Bourgain et al. [8, Theorem 4D(viii)=>(vi)]
implies that a separable uniformly bounded family of measurable functions on a standard space is necessarily
pointwise measurable if it contains no Boolean o -independent sequence. Thus universal Glivenko—Cantelli
classes satisfying the assumptions of Theorem 1.3 below are always pointwise measurable, though this is
far from obvious a priori. This fact will not be needed in our proofs.
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914 R. van Handel

of X. It is clear that this class is not u-Glivenko—Cantelli for any nonatomic measure
W, yet condition 3 of Theorem 1.3 holds. Conversely, [2, Sect. 1.2] gives a simple
example of a universal Glivenko—Cantelli class (in fact, a Vapnik—Chervonenkis class
that is image admissible Suslin, cf. [13, Corollary 6.1.10]) for which condition 8 of
Corollary 1.4, and therefore condition 2 of Theorem 1.3, are violated.

In the case that (X, X) is not standard, an easy counterexample to Theorem 1.3 is
obtained by choosing X = [0, 1] and X = 2X. Assuming the continuum hypothesis,
nonatomic probability measures on (X, X) do not exist [14, Theorem C.1], so that any
uniformly bounded family of functions is trivially universal Glivenko—Cantelli. But we
can clearly choose a uniformly bounded Boolean o -independent sequence J of func-
tions on X, in contradiction to Theorem 1.3. This example is arguably pathological,
but various examples given by Dudley et al. [ 15] show that such phenomena can appear
even in Polish spaces if we admit universally measurable functions. Therefore, in the
absence of some regularity assumption on (X, X), the universal Glivenko—Cantelli
property can be surprisingly broad. In Appendix C, we show that it is consistent with
the usual axioms of set theory that the implications in Theorem 1.3 whose proof relies
on the assumption that (X, X) is standard may fail in a general measurable space. I do
not know whether it is possible to obtain examples of this type that do not depend on
additional set-theoretic axioms.

For the case where (X, X) is a general measurable space we will prove the following
quantitative result, which is of independent interest.

Definition 1.5 Let y > 0. A family F of functions on a set X is said to y-shatter a
subset Xog € X if there exist levels « < 8 with 8 — « > y such that, for every finite
subset {x1, ..., x,} € X, the following holds:

VFC{l,...,n}, 3fe€F sothat f(x;) <a forjeF, f(x;)>p forj¢gF.

The y-dimension of F is the maximal cardinality of y-shattered finite subsets of X.

Theorem 1.6 Let F be a separable uniformly bounded family of measurable functions
on a measurable space (X, X), and let y > 0. Consider:

a.  JF has finite y-dimension.
b. No sequence in F is Boolean independent at levels (a, B) with f — o > .
c. Np@F, e, u) < ooforevery e > y and every probability measure u.

Then the implications a = b = c¢ hold.

The notion of y -dimension appears in Alon et al. [5] (called V), /2-dimension there).
The implication a = c¢ of Theorem 1.6 contains the recent results of Adams and
Nobel [1-3]. Let us note that condition b is strictly weaker than condition a: for
example, the class & = {1¢ : C is a finite subset of N} has infinite y-dimension for
y < 1, but does not contain a Boolean independent sequence. Similarly, condition
c is strictly weaker than condition b: if X = {x € {0, DN - limp— 00 x, = 0} and
F = {Ixex:x;j=1) : j € N}, then F contains a Boolean independent sequence, but
all the bracketing numbers are finite as X is countable (note that I does not contain
a Boolean o -independent sequence, so there is no contradiction with Theorem 1.3).
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The universal Glivenko—Cantelli property 915

Condition b is dual (in the sense of Assouad [7]) to the nonexistence of a y -shattered
sequence in X. A connection between the latter and the universal Glivenko—Cantelli
property for families of indicators is considered by Dudley et al. [15].

An interesting question arising from Theorem 1.6 is as follows. If J is uniformly
bounded and has finite y-dimension for all y > 0, then sup u N, y,n) < oo for
all y > 0, that is, the covering numbers of J are bounded uniformly with respect to
the underlying probability measure (see [25] for a quantitative statement). If & is a
family of indicators, we have in fact the polynomial bound sup, N(F, ¢, 1) < e
[13, Theorem 4.6.1]. In view of Theorem 1.6, one might ask whether one can similarly
obtain uniform or quantitative bounds on the bracketing numbers of F. Unfortunately,
this is not the case: Npj(J, &, u) can blow up arbitrarily quickly as & |, 0. The following
result is based on a combinatorial construction of Alon et al. [6].

Proposition 1.7 There exists a countable class C of subsets of N, whose Vapnik—
Chervonenkis dimension is two (that is, the y -dimension of {1¢ : C € C} is two for all
0 < y < 1) such that the following holds: for any function n(¢) 1+ oo as € | 0, there
is a probability measure 1 on N such that Njj(C, e, u) > n(e) forall 0 < ¢ < 1/3.
In particular, sup,, Nij(C, &, u) = oo forall 0 <& < 1/3.

Probabilistically, this result has the following consequence. In contrast to the univer-
sal Glivenko—Cantelli property, it is known that both the uniform Glivenko—Cantelli
property and the universal Donsker property are equivalent to finiteness of the Vapnik—
Chervonenkis dimension for image admissible Suslin classes of sets (see [13, p. 225
and p. 215, respectively]). These results are proved using symmetrization arguments.
In view of Theorem 1.6, one might expect that it is possible to provide an alterna-
tive proof of these results for separable classes using bracketing methods (as in [13,
Chapter 7]). However, this would require either uniform or quantitative control of the
bracketing numbers, both of which are ruled out by Proposition 1.7.

The original motivation of the author was an attempt to characterize uniformity
classes for reverse martingales that appear in filtering theory. In a recent paper, Adams
and Nobel [2] showed that Vapnik—Chervonenkis classes of sets are uniformity classes
for the convergence of empirical measures of stationary ergodic sequences; their proof
could be extended to more general random measures. A simplified argument, which
makes the connection with bracketing, appeared subsequently in [3]. While attempt-
ing to understand the results of [2], the author realized that the techniques used in the
proof are closely related to a set of techniques developed by Bourgain et al. [8,30] to
study pointwise compact sets of measurable functions. The proof of Theorem 1.3 is
based on this elegant theory, which does not appear to be well known in the probability
literature (however, the proofs of our main results, Theorem 1.3, Corollary 1.4, and
Theorem 1.6, are intended to be essentially self-contained).

A key innovation in this paper is the construction in Sect. 2 of a “weakly dense”
set which allows to prove the implication 4 = 2 in Theorem 1.3 (and b = c in
Theorem 1.6). This result is the essential step that closes the circle of implications in
Theorem 1.3 and Corollary 1.4. Many of the remaining implications are essentially
known, albeit in more restrictive settings and/or using significantly more complicated
proofs: these results are unified here in what appears to be (in view the simplicity of
the proofs and the counterexamples above and in Appendix C) their natural setting.
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916 R. van Handel

In a topological setting (continuous functions on a compact space), the equivalence
of 1, 3,4 in Theorem 1.3 can be deduced by combining [30, Theorem 14-1-7] with
Talagrand’s characterization of the p-Glivenko—Cantelli property [30, Theorem 11-
1-1], [31] (note that in this setting the distinction between Boolean independent and
o-independent sequences is irrelevant). The equivalence between 3,4 in Theorem
1.3 is also obtained in [8, Theorem 4D] by a much more complicated method. The
implication 5 = 2 follows from the characterization of uniformity classes for setwise
convergence of Stute [29] and Topsge [32]. The implications 2 = 1, 5-8 follow from
the classical Blum—DeHardt argument, up to measurability problems that are resolved
here. Finally, the implication a = ¢ (but not b = ¢) of Theorem 1.6 is shown in [3]
for the special case of Vapnik—Chervonenkis classes of sets.

The remainder of this paper is organized as follows. We first prove Theorem 1.6
in Sect. 2. The proofs of Theorem 1.3, Corollary 1.4, and Proposition 1.7 are subse-
quently given in Sects. 3, 4, and 5, respectively. Finally, Appendix A and Appendix B
develop some properties of Boolean o -independent sequences and decomposition the-
orems that are used in the proofs of our main results, while Appendix C is devoted to
the aforementioned counterexamples to Theorem 1.3 in nonstandard spaces.

2 Proof of Theorem 1.6

In this section, we fix a measurable space (X, X) and a separable uniformly bounded
family of measurable functions &F. Let Fy € F be a countable family that is dense in
F in the pointwise convergence topology.

Definition 2.1 Denote by I7(X, X) the collection of all finite measurable partitions
of X. Form, n’ € IT(X, X), we write 7 < 7’ if 7 is finer than r’. For any pair of sets

A, B € X, finite partition = € IT(X, X), and probability measure x on (X, X), define
the p-essential -boundary of (A, B) as

4 (A, B) = U{P em:pu(PNA)>0and u(PNB) > 0}.

We begin by proving an approximation result.

Lemma 2.2 Let u be a probability measure on (X, X) and let y > 0. If

inf  sup /L(B#({f <ah {f > ,3})) =0 forall B—a>y,
mell(X,X) feFo

then Npj(F, €, u) < 0o for every e > y.

Proof There is clearly no loss of generality in assuming that every f € J takes values
in [0, 1] and that y < 1. Fix k > 1, and let § := y /k. Choose 7w € IT1(X, X) so that

sup n (E()) <8, E(H= |J WdAf<ishif>is+rh.

f€% 1<j<l5"]
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The universal Glivenko—Cantelli property 917

For each f € J, define the functions f* and f~ as follows:

fr=8r""zp+ D 818 esssup f11p,
Pen:PZE(f) P

= > 8L8_1esspinffjlp.

Pen:PZE(f)

Here esssupp f (essinfp f) denotes the essential supremum (infimum) of f on the
set P with respect to . By construction, f~ < f < f T outside a w-null set and
w(ft — f7) < y + 38. Moreover, as f1, f~ are constant on each P € 7 and take
values in the finite set {j§ : 0 < j < [8§~!]}, there is only a finite number of such
functions. As Fy is countable, we can eliminate the null set to obtain a finite num-
ber of (y + 38)-brackets in L'(u) covering Fy. But Fy is pointwise dense in F, so
NG,y + 38, n) < oo, and we may choose § = y/k arbitrarily small. |

To proceed, we need the notion of a “weakly dense” set, which is the measure-
theoretic counterpart of the corresponding topological notion defined in [8].

Definition 2.3 Given a measurable set A € X and a probability measure p on (X, X),
the family of functions JF is said to be u-weakly dense over A at levels («, B) if
1(A) > 0 and for any finite collection of measurable sets By, ..., B, € X such that
W(ANB;) > Oforall 1 <i < p,thereexists f € Fsuchthat u (ANB;N{f < «a}) >0
and u(ANB;N{f > B} >0foralll <i <p.

The key idea of this section, which lies at the heart of the results in this paper, is
that we can construct such a set if the bracketing numbers fail to be finite. The proof
is straightforward but requires some elementary topological notions: the reader unfa-
miliar with nets is referred to the classic text [20], while weak compactness of the unit
ball in L? follows from Alaoglu’s theorem [12, Theorem V.3.1].

Proposition 2.4 Suppose there exists a probability measure . on (X, X) such that
Nip(F, e, u) = oo for some &€ > y. Then there existx < S with f —«a > y and a
measurable set A € X such that Fy is w-weakly dense over A at levels («, ).

Proof By Lemma 2.2, there exist ¢ < 8 with 8 — « > y such that

inf  sup ,u(&#({f <al, {f > ﬂ})) > 0.
mell(X,X) reg

Choose for every 7w € I1(X, X) a function f;, € Fy such that

1
1@ (fr <a) (fzr > BD) = 2 fsug n(@E(f <o) {f > BD).

Define A, =% ({fr < a}, {fx > B}). Then (X, )remx,x is a net of random vari-
ables in the unit ball of L%(1). By weak compactness, there is for some directed set
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918 R. van Handel

T asubnet (14, )rer that converges weakly in L?(w) to a random variable H. We
claim that ¥y is u-weakly dense over A := {H > 0} at levels («, B8).

To prove the claim, let us first note that as inf,; w(A;) > 0, clearly u(A) > 0.
Now fix By, ..., B, € X such that (AN B;) > 0 for all i. This trivially implies that
uw(H14np,) > 0 forall i, so we can choose 79 € T such that

WAz yNANB)>0 VI<i<p, t=1.

Let mo be the partition generated by A, By, ..., By, and choose t* € T such that
t* < rgand n* := 7w (t*) <X my. As AN B; is a union of atoms of * by construction,
w(Az= N AN B;) > 0 must imply that A N B; contains an atom P € 7* such that
WP N {frx <a}) >0and w(P N{fr+ > B}) > 0. Therefore

UWANB N{fzx <a}) >0 and w(ANB; N{fz+>pB}) >0 Vi.

Thus Fy is u-weakly dense over A at levels (o, 8) as claimed. m]

We can now complete the proof of Theorem 1.6.
Proof of Theorem 1.6
a = b: Lemma A.3 in Appendix A shows that if I contains a subset of cardinality
2" that is Boolean independent at levels («, 8) with 8 — o > y, then F y-shatters
a subset of X of cardinality n. Therefore, if condition b fails, there exist y-shattered
finite subsets of X of arbitrarily large cardinality, in contradiction with condition a.
b = c: Suppose that condition c¢ fails. By Proposition 2.4, there exist a probability
measure u, levelsa < BwithB—a > y,andaset A € X so that Fp is u-weakly dense
over A at levels («, B8). We now iteratively apply Definition 2.3 to construct a Boolean
independent sequence. Indeed, applying first the definition with p = 1 and B} = X,
we choose f1 € Fgsothat u(AN{f1 < a}) > 0and u(AN{f1 > B}) > 0. Then
applying the definition with p = 2 and By = {f] < «}, B> = {f1 > B}, we choose
fa € Fosothat u(AN{fi <a}n{fp <a}) >0,u(AN{fi <a}n{f2>p}) >0,
WAN{fi > BYN1f2 <a)) > 0,and w(AN{fi > BY N {f> > B}) > 0. Repeating
this procedure yields the desired sequence ( fi);eN-

3 Proof of Theorem 1.3
Throughout this section, we fix a standard measurable space (X, X) and a separable

uniformly bounded family of measurable functions F. We will prove Theorem 1.3 by
proving the implications | =4 =2 = land2 = 3 = 4.

311=4

Suppose there exists a sequence (f;);eny € F that is Boolean o -independent at levels
(e, B) for some o < B. Clearly we must have

K- <a < B < kg, k_ := inf inf f(x), &4 := sup sup f(x).
feFxeX feFxex
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The universal Glivenko—Cantelli property 919

Let p = (ky — B+ €)/(k4+ — o), where we choose ¢ > 0 such that p < 1. Applying
Theorem A.l in Appendix A to the sets A; = {f; < «} and B; = {f; > B}, there
exists a probability measure p on (X, X) such that ({f; < «});en is ani.i.d. sequence
of sets with u({fi < a}) = u(X\{f; > B}) = p foreveryi € N.

We now claim that F is not p-Glivenko—Cantelli, which yields the desired contra-
diction. To this end, note that we can trivially estimate for any f € F

Blyspt+ur-1r<p < f<alfcg+rilfzq.

We therefore have

\Y

sup
feF|n

Zf(Xk) u(f)‘_sup Z{f,(xk> men)

jeN T

v

1
_ - inf — 1/ X .
(x ﬂ)}gw]; F=p(Xp) + ¢

Butif (Xg)x>1 arei.i.d. with distribution p then, by construction, the family of random
variables {17, <g(Xx) : j, k € N}is i.i.d. with P[1f,<g(Xx) = 0] > 0, so

f — 1 X)) =0 foralln € N.
,HeanZ £i<(Xi) a.s. foralln

Thus J is not a u-Glivenko—Cantelli class. This completes the proof.

324=2

Suppose there exists a probability measure n and & > 0 such that N;j(F, €, n) =
By Proposition 2.4, there exist levels « < § and a set A € X such that F is u-weakly
dense over A at levels («, §). We will presently construct a Boolean o -independent
sequence, which yields the desired contradiction. The idea is to repeat the proof of
Theorem 1.6, but now exploiting the fact that (X, X) is standard to ensure that the
infinite intersections in the definition of Boolean o -independence are nonempty.

As (X, X) is standard, we may assume without loss of generality that X is Polish
and that X is the Borel o-field. Thus pu is inner regular. We now apply Definition 2.3
as follows. First, setting p = 1 and B; = X, choose f] € F such that

wAN{fi<a}) >0, w@AN{fi>p}) >0
As p is inner regular, we may choose compactsets F1 C {f] < a}and G| C {f1 > B}
such that u(A N Fy) > 0 and u(A N F») > 0. Applying the definition with p = 2,

By = Fj, and B, = G, we can choose f> € & such that

n(ANFN{f <a}) >0, n(ANFi0{f> B} >0,
p(ANGiN{fa<a}) >0, wANGIN{fH2>p}>0.
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920 R. van Handel

Using again inner regularity, we can now choose compact sets F, € {f> < «} and
Gy C {f2 > B}suchthat u(ANFINF2) > 0, L (ANF1NG2) > 0, u(ANG1NF) > 0,
and u(ANG1NGy) > 0. Iterating the above steps, we construct a sequence of func-
tions (fi)ieny € JF and compact sets (F;);en, (Gi)ien such that F; € {fi < «},
G; C{f; > B}foreveryi € N, and forany n € N

" ﬂFjﬂ ﬂ Gj| >0 forevery O C{l,...,n}.
jeQ jetl,...n\Q

Now suppose that the sequence ( f;);cn is not Boolean o -independent. Then
Nifi<adn (i > Bt =2
JER J€R
for some R C N. Thus we certainly have
ﬂ Fj N ﬂ Gj =J.
JER J¢R
Choose arbitrary £ € R (if R is the empty set, replace Fy by G throughout the
following argument). Then clearly {X\F; : j € R} U{X\G; : j ¢ R} is an open

cover of Fy. Therefore, there exist finite subsets Q1 € R, Q> € N\R such that
{X\F;:je Q1}U{X\G, : j € Oz} covers Fy. But then

FeN ﬂ F;n n Gj=a,
Jjed1 Jj€Q2

a contradiction. Thus ( f;);cn is Boolean o-independent at levels (¢, 8).

332=1

This is the usual Blum—DeHardt argument, included here for completeness. Fix a prob-
ability measure p and ¢ > 0, and suppose that N[j(F, e, u) < oo. Choose e-brackets
[fi.g1]..... [fn. gn1in L' (1) covering F. Then

sup |n (f) — ()l = sup{un(f) — n(H} Vv sup{u(f) — pna ()}
feg feF fegF

..........

where we define the empirical measure w, := %ZLI 8x, for an i.i.d. sequence
(Xk)ren with distribution p. The right hand side in the above expression is measur-
able and converges a.s. to a constant not exceeding ¢ by the law of large numbers. As
e > 0 and p were arbitrary, J is universal Glivenko—Cantelli.
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The universal Glivenko—Cantelli property 921

342=3=4

As N(T, e, n) < N;j(J, 2¢, ), the implication 2 = 3 is trivial. It therefore remains
to prove the implication 3 = 4.

To this end, suppose that there exists a sequence (fi);eny S I that is Boolean
o-independent at levels («, 8) for some o < S. Construct the probability measure p
as in the proof of the implication 1 = 4. We claim that N(F, e, u) = oo fore > 0
sufficiently small, which yields the desired contradiction.

To prove the claim, it suffices to note that for any i # j

wfi = fil) = w(fi = fillf<alf>p)
>B-oudfj<apn{fi>ph=EB—-a)pd—-p) >0

by the construction of u. Therefore J contains an infinite set of (8 — @)p(1 — p)-
separated points in L! (m),so N(F, (B —a)p(1 — p)/2, n) = oo.

3.5 A remark about a.s. convergence and measurability

When the class F is only assumed to be separable, the quantity

(3, p) := sup
feF

1 n
=D f(X0) - u(f)‘

k=1

may well be nonmeasurable. For nonmeasurable functions, there are inequivalent
notions of convergence that coincide with a.s. convergence in the measurable case.
In this paper, following Talagrand [31], we defined u-Glivenko—Cantelli classes as
those for which the quantity I',, (&, ) converges to zero a.s., that is, pointwise outside
a set of probability zero. A different definition, given by Dudley [13, Sect. 3.3], is to
require that ', (&, i) converges to zero almost uniformly, that is, it is dominated by
a sequence of measurable random variables converging to zero a.s.

For nonmeasurable functions, almost uniform convergence is in general much
stronger than a.s. convergence. Nonetheless, in the fundamental paper characteriz-
ing the p-Glivenko—Cantelli property, Talagrand showed [31, Theorem 22] that for
u-Glivenko—Cantelli classes a.s. convergence already implies almost uniform conver-
gence. Thus this is certainly the case for universal Glivenko—Cantelli classes. In the
setting of Theorem 1.3, the latter can also be seen directly: indeed, the proof of the
implication 1 = 4 requires only a.s. convergence, while the Blum—-DeHardt argument
2 = 1 automatically yields the stronger notion of almost uniform convergence.

However, let us note that in Corollary 4.2 below we will prove an even stronger prop-
erty: for separable uniformly bounded classes F with finite bracketing numbers, the
quantity sup .5 [V(f) — p(f)] is Borel-measurable for arbitrary random probability
measures v, p. Thus ', (F, u) is automatically measurable for universal Glivenko—
Cantelli classes satisfying the assumptions of Theorem 1.3, though this is far from
obvious a priori. Similarly, if any of the equivalent conditions of Theorem 1.3 or
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Corollary 1.4 holds, then all the suprema in Corollary 1.4 are measurable. It follows
that a.s. and almost uniform convergence coincide trivially in our main results.

4 Proof of Corollary 1.4

Throughout this section, we fix a standard measurable space (X, X) and a separable
uniformly bounded family of measurable functions . We will prove Corollary 1.4 by
proving the implications 2 < 5 and 2 = {6, 7, 8} = 1. The implication 5 = 2 is
related to a result of Topsge [32], though we give here a direct proof inspired by Stute
[29]. The remaining implications are straightforward modulo measurability issues.

4125

The implication 2 = 5 follows from the Blum—-DeHardt argument as in Sect. 3.3.
Conversely, suppose that condition 2 does not hold, so that N;j(F, e, u) = oo for
some ¢ > (0 and probability measure ©. Then by Lemma 2.2, there exist 6 > 0 and
a < B such that we can choose for every & € I1(X, X) a function f; € F with

u(Dy) =6, Dy = 8#({fn <o}, {fz > BD.

We now define for every 7 € IT(X, X) two probability measures w;t, uu; as follows.
For every P € m such that P € D, choose two points x; e PN{fy > B} and
xp € PN {fz < o} arbitrarily, and define for every A € X

pr(A) = p(A\D) + D w(P)lalxp).
Pen:PCD,

Then (Mﬁ)ﬂe 11(x,%) is a net of probability measures that converges to  setwise:
indeed, for every A € X, we have ;L]jf(A) = u(A) whenever m < w4 with 4 =
{A, X\ A}. On the other hand, by construction we have

;ugM(f) — 1y (O = 1t (f) = 17 (f)l = (B — @)u(Dr) > (B — )8

for every m € IT(X, X). Therefore either (4})cmx.00) Of (47 )zerrx,x) does not
converge to u uniformly over &, in contradiction to condition 5.

422 =1{6,7,8}

The implication 2 = 6 follows immediately from the Blum—DeHardt argument as in
Sect. 3.3. The complication for the implications 2 = {7, 8} is that the limiting mea-
sure is a random measure (unlike 2 = 6 where the limiting measure is nonrandom).
Intuitively one can simply condition on §_, or J, respectively, so that the problem
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The universal Glivenko—Cantelli property 923

reduces to the implication 2 = 6 under the conditional measure. The main work in
the proof consists of resolving the measurability issues that arise in this approach.

Let 9 € F be a countable family that is dense in J in the topology of pointwise
convergence. We first show that Fy is also L'(u)-dense in F for any p: this is not
obvious, as the dominated convergence theorem does not hold for nets.

Lemma 4.1 If N;j(F, e, ) < oo forall ¢ > 0O, then Iy is L'(w)-dense in F.

Proof Fix ¢ > 0, and choose ¢-brackets [ f1, g1], ..., [fn, gn] in Ll(u) covering
JF. As topological closure and finite unions commute, for every f € J there exists
1 < i < N such that f is in the pointwise closure of [ f;, g;] N Fp. But then clearly

f € 1fi. gil,and choosing any g € [ f;, gi1NFo we have (| f —gl) = u(gi— fi) < e.
As ¢ > 0 is arbitrary, the proof is complete. O

We can now reduce the suprema in conditions 7 and 8 to countable suprema.

Corollary 4.2 Suppose that N;j(F, €, u) < oo for every ¢ > 0 and probability mea-
sure . Then for any pair of probability measures [, v we have

sup |[u(f) = v(H)l = sup [u(f) = v(f)l
fe¥ feo

In particular, this holds when p and v are random measures.

Proof Fix (nonrandom) probability measures u, v, and define p = {i + v}/2. Then
Fo is L' (p)-dense in F by Lemma 4.1. In particular, for every f € Fand ¢ > 0, we
can choose g € Fp such that u(| f —gl) +v(|f —g|) < e.Now let (f),eny € Fbea
sequence such that SUp reg [ (f) —v(f)| = limy—oo |t(fn) — v(fn)l|. For each f,,
choose g, € Fo such that (| f, — gnl) + v(|fu — gnl) < n~!. Then

sup |u(f) —v(Hl = lm |u(gn) —v(gn)| = sup [u(f) —v(f)l,
feF n—00 feFo

which clearly yields the result (as g € ). In the case of random probability measures,
we simply apply the nonrandom result pointwise. O

To prove 2 = 8 we use the ergodic decomposition (cf. Appendix B). Consider

a stationary sequence (Z,),cN of X-valued random variables on a probability space
(2, G, P). Using Corollary 4.2 and the ergodic theorem, it suffices to prove that

:0}21.

The event inside the probability is an X®N-measurable function of (Z,,) neN- Therefore,
by Theorem B.1 in Appendix B, it suffices to prove the result for the case that (Z,),,ciy

n—00 f63:()

_ 1 . 1<
P |:11m sup sup |~ E f(Z) — h]\I;n_)S;lopN E f(Z)
k=1 k=1
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is stationary and ergodic. But in the ergodic case % 211(\1:1 f(Zy) = E(f(Zyp)) as.,
so that the result follows from the Blum—DeHardt argument.

To prove the implication 2 = 7, we aim to repeat the proof of 2 = 8 with a suitable
tail decomposition (cf. Theorem B.2 in Appendix B). On an underlying probability
space (€2, G, P), let (§_,),cN be a reverse filtration such that §_,, € § is countably
generated for each n € N, and consider a random variable Z taking values in the
standard space (X, X). Using Corollary 4.2 and the reverse martingale convergence
theorem, it evidently suffices to prove that

= O:| =1.

If (2, 9) is standard, then by Theorem B.2 it suffices to prove the result for the case
that the tail o-field 5_o, = (),, G—» is trivial. But in the latter case E(f(Z)|G—,) —
E(f(Z)) a.s., so that the result follows from the Blum—DeHardt argument.

It therefore remains to show that there is no loss of generality in assuming that
(€2, 9) is standard. To this end, choose for every n > 1 a countable generating class
(Hp,j)jeNn S G_,, and define the {0, I}N—valued random variable Z_,, = (1H,,,j)jeN-
Then, by construction, §_,, = oc{Z_ : k > n}. If we define Zo = Z, then it is clear
that the implication 2 = 7 depends only on the law of (Z_,),>0. There is therefore
no loss of generality in assuming that (€2, §) is the canonical space of the process
(Z_n)n>0, which is clearly standard as {0, 13N is Polish.

E(f(Z2)|5-n) — li;]n supE(f(Z)[5-w)

P |:lim sup sup

n—>o0  fedy

431{6,7,8) = 1

These implications follow from the fact that each of the conditions {6, 7, 8} contains
condition 1 as a special case. For the implication 6 = 1, it suffices to choose 1, to be
the empirical measure of an i.i.d. sequence with distribution w. Similarly, the impli-
cation 8 = 1 follows from the fact that an i.i.d. sequence is stationary and ergodic.
Finally, the implication 7 = 1 follows from the following well known construction.
Let (X)ren be an i.i.d. sequence of X-valued random variables with distribution g,
let Z = Xj,andlet §_, = o{>;_; 1a(Xs) : A € X}. As (X, X) is standard, X and
hence G_, are countably generated. Moreover, we have

1 n 1 n
E(f(2)|-n) = E(f(X0)IS-n) = ~ > E(f(X0)IS0) = ~ > f(Xe)
k=1 k=1

for any bounded measurable function f and 1 < ¢ < n, as the right hand side
is §_,-measurable and every element of §_, is symmetric under permutations of
{X1,..., X,}. Therefore, % ZZ:] dx, 1s a version of the regular conditional proba-
bility P(Z € -|9_,) forevery n > 1. By the law of large numbers and the martingale
convergence theorem, it follows that p is a version of the regular conditional proba-
bility P(Z € - |§_). The implication 7 = 1 is now immediate.
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5 Proof of Proposition 1.7

The construction of the class € in Proposition 1.7 is based on a combinatorial construction
due to Alon et al. [6, Theorem A(2)]. We begin by recalling the essential results in
that paper, and then proceed to the proof of Proposition 1.7.

5.1 Construction

Let g > 2 be a prime number, and denote by I, the finite field Z/qZ of order g. In the
following, we consider the three-dimensional vector space ]Fz over the finite field IFy.
Denote by V,, the family of all one-dimensional subspaces of IF3, and denote by E, the
family of all two-dimensional subspaces of IFZ. Each element of E, is identified with
a subset of V;, by inclusion, that is, a two-dimensional subspace C € Ej is identified
with the set of one-dimensional subspaces x € V, contained in it. An elementary
counting argument, cf. [9, Sect. 9.3], yields the following properties:

cardV, = card E, = ¢> +q + 1.

Every set C € E, contains exactly ¢ + 1 points in V.

Every point x € V, belongs to exactly g + 1 sets in Ej;.

4. Forevery x,x" € V,, x # x' there is a unique set C € E, with x,x" € C.

el .

A pair (V,, E;) with these properties is called a finite projective plane of order q. For
our purposes, the key property of finite projective planes is the following result due to
Alon et al. whose proof is given in [6, p. 336] (the proof is based on a combinatorial
lemma proved in [4, Theorem 2.1(2)]).

Proposition 5.1 Let g > 2 be prime, definem = q> + q + 1, and let ¢ > 0. Then for
any partition 7 of V,; such that (card )2 <m'2(1 — ¢), we have

card 0, C
max ———— > ¢
CekEy m

Here we defined the wt-boundary 3,C := | J{P en: PNC # S and P  C}.

We now proceed to construct the class € in Proposition 1.7. Let g; 1 oo be an
increasing sequence of primes (g; > 2), and define m; = qu. +¢q; + 1. We now
partition N into consecutive blocks of length m ;, as follows:

00 j—1 Jj
N=[JN;, Nj=1Dmi+1...> mt~V,.
j i=1 i=1

j=1

Define C as the disjoint union of copies of E; defined on the blocks N;: that is, choose
for every j abijection ¢ : V;; — Nj, and define
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o
e=[Je;, € ={BCN;:i;'(B)eE,)
j=1

We claim that the countable class C of subsets of N has y-dimension two.
Lemma 5.2 C has Vapnik—Chervonenkis dimension two.

Proof Choose any three distinct points n1, no, n3 € N. If two of these points are in
distinct intervals N, then no set in € contains both points. On the other hand, suppose
that all three points are in the same interval N;. Then by the properties of the finite
projective plane, either there is no set in € that contains all three points, or there is no
set that contains two of the points but not the third (as each pair of points must lie in
a unique set in C). Thus we have shown that no family of three points {ny, ny, n3} is
y-shattered for 0 < y < 1. On the other hand, it is easily seen that the properties of
the finite projective plane imply that any pair of points {n1, n,} belonging to the same
interval N; is y-shattered for 0 < y < 1. O

5.2 Proof of Proposition 1.7

The following crude lemma yields lower bounds on the bracketing numbers.

Lemma 5.3 Let i be a probability measure on N. Then

inf  sup u(9,C) > ¢ implies Np(C, e, u) > N,
cardr <3N cc@

where the infimum ranges over all partitions of N with card w < 3V,

Proof Suppose that Nj(C, &, u) < N. Then there are k < N pairs {Cl-+, C; h<izk
of subsets of N such that u(CiJr\Cl._) <egforalll <i <k, and for every C € C,
there exists 1 < i < k such that Ci_ cXcc l+ . Let = be the partition generated by
{C;r, C; :1<i=<k} Thencardmw < 3N as 7 is the common refinement of at most
N partitions {C;, C;’\Ci_, N\C;r} of size three.

Now choose any C € C, and choose 1 < i < k such that C; € CcC Cl.+.
As C; and N\C;r are unions of atoms of 7 by construction, and as C;7 € C and
(N\C;") N C = @, we evidently have 3;C < C;"\C;. Thus u(3:C) < &. As this
holds for any C € C, we complete the proof by contradiction. O

Denote by 1 ; the uniform distribution on N;. Let (p;) jen be a sequence of non-
negative numbers p; > 0 so that > j pj =1, and define the probability measure

o0
= pjm;.
j=1

We first obtain a lower bound on Nj(C, €, ). Subsequently, we will be able to choose
the sequence (p;) jen such that this bound grows arbitrarily quickly.
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To obtain a lower bound, let us suppose that Nj(C, e, u) < N. Then applying
Lemma 5.3, there exists a partition 7 of N with card 7 < 3N such that

. card 9,/ C
sup p;j min  max ————— < sup p; max u;(3;C) < sup u(9;C) < e.
jeN " cardn/<3N CeEy, m; jeN = CeCj Ccee

By Proposition 5.1,

. card 0,/ C
min  max <

£ .. 1/4 €
——F < — implies mj/ 1——Al<3V.
card ' <3N CeEy; m; Pj pj

Therefore, Nj(C, €, u) < N implies that

1 1 €
N > Zlog3mj+§10g3 (l—p—j/\l)

for every j € N. It follows that

1 1
Np(C, e, u) > sup L— logz m; + = logs (1 SN I)J .
jeN 4 2 pj

This bound holds for any choice of (p;) jen.
Fix n(e) 1 oo as & | 0. We now choose (p;) jen such that Njj(C, e, u) > n(e).
First, as mj 1 0o, we can choose a subsequence j (k) 1 oo such that
M j(|log,(2/3¢)]) > 34n(8)+6 forall0 < ¢ < 1/3.
Now define (p;) jen as follows:

piwy =2"F forkeN, p;=0 forj¢{jk) :keN}.

Then we clearly have, setting J(¢) = j(|log,(2/3¢)]),

1 1
Np(C e, n) > L—t logs m je) + 3 log; (1 — A I)J > |n(e) + 1] > n(e)

PJ(e)
for all 0 < & < 1/3. This completes the proof.

Acknowledgments The author would like to thank Terry Adams and Andrew Nobel for making available
an early version of [3] and for interesting discussions on the topic of this paper.

Appendix A Boolean and stochastic independence

An essential property of a Boolean o -independent sequence of sets is that there must
exist a probability measure under which these sets are i.i.d. This idea dates back to
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Marczewski [23], who showed that such a probability measure exists on the o-field
generated by these sets. For our purposes, we will need the resulting probability mea-
sure to be defined on the larger o -field X of the underlying standard measurable space
(X, X). One could apply an extension theorem for measures on standard measurable
spaces (for example, [34, p. 194]) to deduce the existence of such a measure from
Marczewski’s result. However, a direct proof is easily given.

Theorem A.1 Let (X, X) be a standard measurable space, and let (A;, B;);eN be a
sequence of pairs of sets A;, B; € X such that A; N B; = & for everyi € N and

ﬂAjﬂnBj;éQ for every F C N.
JjeF jgF

Let p € [0, 1]. Then there exists a probability measure u on (X, X) such that u(A;) =
W(X\B;j) = p foreveryi € N, and such that (A;);cN are independent under (L.

Proof Let B* be the universal completion of the the Borel o -field of {0, 1}, and let

Cj={we{0, W w j = 1} for j € N. Moreover, let v be the probability measure

on B* under which (C;) jeN are independent and v(C;) = p for every j € N.
Define for every w € {0, 1}N the set

Hw)y= () A;n () B

Jiwj=1 Jiw;=0

It suffices to show that there is a measurable map ¢ : ({0, I}N, B*) — (X, X) such

that ((w) € H(w) for every w € {0, 1}, Indeed, as L_I(Aj) = C; and L_I(Bj) =

{0, 1}N\Cj for every j € N, the measure u(-) = v ! (+)) has the desired properties.
It remains to prove the existence of ¢. To this end, note that the set

I'={(w,x):x € Hw)} = ﬂ {Cj x AjU ({0, 1}N\Cj) X Bj}
jeN

is measurable T' € B({0, 1) @ X, where B({0, 1}Y) denotes the Borel o-field of
0, 3N, As H(w) is nonempty for every w € {0, N by assumption, the existence of
¢ now follows by the measurable section theorem [11, Theorem 8.5.3]. O

Remark A.2 In the above proof, the assumption that (X, X) is standard is required to
apply the measurable section theorem. When (X, X) is an arbitrary measurable space,
we could of course invoke the axiom of choice to obtain a map ¢ : {0, N = X such
that 1(w) € H(w) for every o € {0, 13N, but such a map need not be measurable in
general. On the other hand, as L’I(Aj) = Cj and L’l(Bj) = {0, I}N\Cj, it follows
that ¢ is necessarily Borel-measurable if we choose X = o{A;, B; : j € N}. Thus we
recover a result along the lines of Marczewski by using the same proof.

The proof of Theorem 1.6 uses the following connection between Boolean inde-
pendence and y-shattering which is a trivial modification of a result of Assouad [7]
(cf. [13, Theorem 4.6.2]). We give the proof for completeness.
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Lemma A.3 Let{f1, ..., for}beafinite family of functions on a set X that is Boolean
independent at levels («, B) with B — o > y. Then the family { f1, ..., fo} y-shatters
some finite subset {x1, ..., x,} C X.

Proof Define £(F) = 1+ >, r 2/=V for F C {1, ..., n}, so that £(F) assigns to
every F' C {1, ..., n} aunique integer between 1 and 2". Choose some point

xj e (U fer < b (V{fer) > B}

F3j F#j

forevery j =1,...,n.Thenforany F C {1, ..., n}, wehave fyr)(x;) <aifje F
and fopy(xj) > Bif j & F. Therefore {x1, ..., x,} is y-shattered. O

Appendix B Decomposition theorems

Part of the proof of Corollary 1.4 relies on the decomposition of stochastic processes
with respect to the invariant and tail o -fields. These theorems will be given presently.

The first theorem is the well-known ergodic decomposition. As this result is clas-
sical, we state it here without proof (see [35, Theorem 6.6] or [19, Theorem 10.26],
for example, for elementary proofs). In the following, for any standard space (Y, Y),
we denote by P(Y, Y) the space of probability measures on (Y, Y). The space P(Y, Y)
is endowed with the o-field generated by the evaluation mappings 7p : u — u(B),
B € Y. Recall that if (X, X) is standard, then so is (XN, DC®N).

Theorem B.1 Let (X, X) be a standard space, and denote by (Z,), <N the canonical
process on the space (XN, XYY, Let 1 € P(XN, X®N) be a stationary probability
measure. Then there exists a probability measure p on P(XYN, X®N) such that

1(A) =/v(A)p(dv) for every A € XN,

and such that there exists a measurable subset B of P(X N x®Ny ywith p(B) = 1 and
with the property that every v € B is stationary and ergodic.

The second theorem is similar in spirit to Theorem B.1, where we now decompose
with respect to the tail o-field rather than with respect to the invariant o-field. This
result is closely related to the decomposition theorem for Gibbs measures (see, for
example, [16]). For completeness, we provide a self-contained proof.

Theorem B.2 Let (2, G, 1) be a standard probability space and let (S_p),eN be
a reverse filtration with each G_, C G countably generated. Fix for every n € N
a version (_, of the regular conditional probability (-|9_,). Then there exists a
probability measure p on P(2, G) such that

Ww(A) =/v(A),0(dv) forevery A € G,
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and such that there is a measurable subset B of P(2, ) with p(B) = 1 and

1.  The tail o-field S_oo = (), S—n is v-trivial for every v € B.
2. v(A|G-,) = u—n(A) v-a.s. foreveryv € B, A € G, andn € N.

Proof Let u_o be a version of the regular conditional probability (- |G-~ ), whose
existence is guaranteed as (€2, §) is standard. We consider ;t—oo : 2 — P(22, §) as a
G_oo-measurable random probability measure w — ©®  in the usual manner (e.g.,
[19, Lemma 1.40]). Let p € P(P(2, G)) be the law under u of the random measure
U—oo- It follows directly from the definition of regular conditional probability that

w(A) = /M‘EOO(A)M(da)) = / V(A) p(dv) forevery A € G.

It remains to obtain a set B with the two properties in the statement of the theorem.
We begin with the second property. Note that

/Iv(lcu-n(A))—v(AﬂC)Ip(dV)=/|M(1cM(A|9_n)I9_oo)
—u(ANC|G-00)ldpn =0

foreveryn e NA € G,and C € G_,,. Let 9(1,1 be a countable generating algebra for
G_, and let G° be a countable generating algebra for G. Evidently

/lc(a)) ne, (Ayvdw) =v(ANC) foreveryneN, Aeg’, ceg®,

for all v in a measurable subset By of P(£2, §) with p(By) = 1. But the monotone
class theorem allows to extend this identity to all A € G and C € G_,,. Thus we have
v(A|G—,) = n—n(A) v-as. foreveryv € By, A € G,andn € N.

We now proceed to the first property. For any A € G, we have

/ VU(AIS—so) = V(A)) p(dv) = / v(limsupm(A) _ v(A)) p(dv)

n—oQo

= M(lim sup u—n(A) = u(AIS_oo)) =1,

n—oo

where we have used the martingale convergence theorem and the previously estab-
lished fact that v(u—, (A) = v(A|G—,) foralln € N) = 1 for p-a.e. v. Therefore, it
follows that V(A|S_s0) = V(A) v-a.s. forall A € G0 forevery v in a measurable subset
By of P(2, G) with p(B1) = 1. By the monotone class theorem v(A|G_) = V(A)
v-a.s. for every v € By and A € §. But then evidently §_ is v-trivial for every
v € Bj. Choosing B = By N B; completes the proof. O
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Appendix C Counterexamples in nonstandard spaces

The assumption that (X, X) is standard is used in the proof of Theorem 1.3 to establish
the implications 1,3 = 4 and 4 = 2. The goal of this appendix is to show that these
implications may indeed fail when (X, X) is not standard. To this end we provide two
counterexamples, based on the following simple observation.

Lemma C.1 There exists a Boolean o -independent sequence of functions on a set X
if and only if card X > 2%,

Proof Suppose there exists a Boolean o -independent sequence ( f;) jen of functions
fj : X — R. Then there exist & < f such that for every I C N, the set

i <edn (if5 > B}

JEF J€F

contains at least one point. As these sets are disjoint for distinct ¥ C N, and there
are 2%0 subsets of N, it follows that card X > 2%0. Conversely, if card X > 2%,
there exists an injective map ¢ : {0, 1}N — X. Define the sets C; = {1(w) : w €
(0, NN, wj = 1} C X. Then the sequence (1¢;) jeN is Boolean o-independent. O

Both examples below are consistent with the usual axioms of set theory (that is, the
set theory ZFC) but depend on additional set-theoretic axioms. I do not know whether
it is possible to obtain counterexamples in the absence of additional axioms.

C.1 An example where 1,3 # 4

Let X be an uncountable Polish space, and let X be the universal completion of its
Borel o-field. Then (X, X) is certainly not a standard measurable space. It is known,
see Sierpinski and Szpilrajn [28], that there exists a set A € X with card A = Ny that
is universally null, that is, u(A) = 0 for every nonatomic probability measure p on X.
As every subset C € A is in the pu-completion of the Borel o-field of X for every
probability measure u, it follows that C € X for every C C A.

Asisnoted by Dudley etal. [15, p. 494], the family of indicators ¥4 = {1¢ : C C A}
is a universal Glivenko—Cantelli class. Moreover, as A is a p-null set for every non-
atomic probability measure, it is evident that N (F4, &, u) = N(Fy, &, o) < oo for
every ¢ > 0 and probability measure p, where (o denotes the atomic part of x. But
assuming the continuum hypothesis, we have card A = 280 and therefore F 4 contains
a Boolean o-independent sequence F by Lemma C.1. Clearly & is a separable uni-
formly bounded family of measurable functions on (X, X) for which the implications
1,3 = 4 of Theorem 1.3 fail.

Remark C.2 The existence of a universally null set does not require the continuum
hypothesis: Sierpinski and Szpilrajn [28] construct such a set in ZFC (the construction
follows directly from Hausdorff [17], see also [22, Theorem 1.2]). Nonetheless, the
present counterexample does depend on the continuum hypothesis and may fail in
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its absence. Indeed, there exist models of the set theory ZFC in which every univer-
sally null set has cardinality strictly less than 2% see Laver [22, p- 152], Miller [26,
pp- 577-578], or Ciesielski and Pawlikowski [10, p. xii and Theorem 1.1.4]. In such
a model, F4 cannot contain a Boolean o -independent sequence by Lemma C.1.

C.2 An example where 4 % 2

The present counterexample follows from the following result that is proved below.

Proposition C.3 [t is consistent with the set theory ZF C that there exists a probability
space (X, X, p) with card X < 280 such that there is a sequence of sets (Cj)jenCX
that are independent under p with (C;) = 1/2 for every j € N.

This result easily yields the desired example. Let (X, X, 1) and (C) jeN be as in
Proposition C.3, and define the class F = {1¢; : j € N}. The proof of the implication
3 = 4 of Theorem 1.3 shows that N[j(F, e, u) > N(F, e, u) = oo for ¢ > 0 suffi-
ciently small. On the other hand, F cannot contain a Boolean o -independent sequence
by Lemma C.1. Thus ¥ is a separable uniformly bounded family of measurable func-
tions on (X, X) for which the implication 4 = 2 of Theorem 1.3 fails.

Remark C.4 1Ttis clear that the present counterexample must depend on a model of set
theory in which the continuum hypothesis fails. Indeed, the set X in Proposition C.3
must be uncountable as it supports a (stochastically) independent sequence. Therefore,
if we assume the continuum hypothesis, then necessarily card X > 250 and we cannot
guarantee the nonexistence of a Boolean o -independent sequence.

Denote by X the Lebesgue measure on [0, 1], and denote by 1* the Lebesgue outer
measure. The proof of Proposition C.3 is based on the following remarkable fact:
there exist models of the set theory ZFC in which there is a subset X C [0, 1] with
card X < 2™ such that A*(X) > 0; see Martin and Solovay [24, Sect. 4.1], Kunen
[21, Theorem 3.19], or Judah and Shelah [18]. The existence of such a set X will
be assumed in the proof of Proposition C.3. Note that the set X cannot be Lebesgue
measurable (if X were measurable it must contain a Borel set of positive measure,
which has cardinality 2™ by the Borel isomorphism theorem).

Proof of Proposition C.3

Assume a model of the set theory ZFC in which there exists a set X C [0, 1] with
card X < 2%0 such that A*(X) > 0. Let X be the trace of the Borel o-field of [0, 1]
on X, thatis, X = {AN X : A € B([0, 1])}. Choose a measurable cover X of X, and
note that A N X is a measurable cover of A N X whenever A € B([0, 1]). We may
therefore unambiguously define £(A N X) = A(A N X)/A(X) for A € B([0, 1]), and
it is easily verified that p is a probability measure on (X, X) whose definition does
not depend on the choice of X.

We now claim the following: for every set C € X with u(C) > 0, there exists
aset C' € X, C' C C with u(C") = u(C)/2. Indeed, let C = A N X for some
A € B([0, 1]). As the function ¢ : t > A(A nxn [0, t]) is continuous and ¢ (0) = 0,
d(1) =Ar(AN X ), there exists by the intermediate value theorem O < s < 1 such that
d(s) =A(AN )})/2. Therefore C’ = C N [0, 5] yields the desired set.
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Now inductively define for every n > 1 and w € {0, 1}" aset A, € X as follows.
For n = 1, choose a set Ag € X such that ©(Ap) = 1/2, and define A = X\ Ay.
For n > 1, choose for every w € {0, 1}"~! aset A,o € X such that A9 C A, with
w(Awo) = (Ay)/2, and define A, = Ay \ Ago- Finally, define for every n > 1

Cp = U A

wef0,1}":w,=0

Then u(C,) = 1/2 foreveryn > 1,and u(C;;y N---NC;) = 2% for every k > 1
and 1 <iy <ip < --- < i,. This evidently completes the proof. O
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