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Abstract

The general properties of lattice-perfect measures are discussed. The relationship between count-
able compactness and measure perfectness, and the relationship between lattice-measure tightness
and lattice-measure perfectness are investigated and several applications in topological measure
theory are given.
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Introduction

The present paper is devoted to lattice-perfect measures. It was motivated by
Sazonov’s paper, “On perfect measures” [9]. The concept of perfect measure
was first defined in the book [5] by Gnedenko and Kolmogorov. This concept
has important applications in probability theory. A discussion of this fact is
given in Sazonov [9, Introduction, part 3].

In his paper, Sazonov discusses the general properties of perfect measures.
He also discusses the relationship between countable compactness and meas-
ure perfectness, and the relationship between measure tightness and measure
perfectness in topological spaces.

In the present paper, the definition of perfect measure, as given by Sazonov,
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is generalized. This generalization involves two arbitrary lattices. (For this
reason, the generalized concept of perfect measure will be referred to as lattice-
perfect measure). As a result, generalizations of several results of Sazonov are
obtained.

More specifically, in Section 2, several ‘carry over’ properties of lattice-
measure perfectness are discovered. In Section 3, the relationship between
countable compactness and measure perfectness is investigated, without us-
ing the concept of characteristic function of a sequence of sets, as is done in
Sazonov’s paper, but by using a direct approach, which is in the spirit of Alexan-
droff, namely, an approach which is based on an abstract Lusin-type theorem. In
Section 4, the relationship between lattice-measure tightness and lattice-measure
perfectness is investigated.

Several applications in topological measure theory are given throughout the
paper.

We note that the generalizations mentioned above are important for applica-
tions in probability theory, where one considers random functions (transform-
ations), rather than random variables. We will discuss such applications else-
where, in order to remain within the scope of the present paper.

1. Terminology and notation

The terminology and notation are fairly standard and are consistent with
those of Wallman [12], Alexandroff [1], Frolik [4], Nobeling {7], Bachman and
Sultan [2], as well as Szeto [10] and Grassi [6].

For the convenience of the reader, in this section we will present some of the
special terminology and notation which is used throughout the paper.

(a) Consider any set X and any lattice . on X.

We shall always assume, without loss of generality for our purposes, that
9,X € Z.

Now, consider any topological space X and denote the class of open sets by
Z , the class of closed sets by %, and the class of zero sets by Z. Note each of
the classes % , F, Z is alattice of the prescribed type. Recall % is also referred
to as the topology on X and the topological space X is defined to be (X, 7).
Thus (X, .Z) is a generalization of a topological space. For this reason, we shall
refer to (X, .Z) as a lattice space. In topological measure theory, it is convenient
to regard ¥ as the topology on X and (X, %) as the topological space.

The definitions of the following concepts are found in [2]: .% is §, complement
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generated, separating, disjunctive, normal, countably compact; a subset of X is
Z-compact.

(b) A function f from X to RU {300} is said to be .#-continuous if and only
if for every closed set C of R U {00}, f~!(C) € £. The set whose general
element is a function from X to R U {300} which is .#-continuous and bounded
is denoted by C,(.&).

The set whose general element is the intersection of an arbitrary subset of &
is denoted by 7.#. The algebra of subsets of X generated by .Z is denoted by
& (£). The o-algebra of subsets of X generated by Z is denoted by o (.%).
The class of subsets of X which is closed under the formation of countable
unions and intersections, contains .#, and is minimal, is denoted by o (.#). The
class of subsets of X obtainable by the lattice-Souslin operations is denoted by
s(2D).

(c) Consider any algebra o/ on X. A measure on ¢ is defined to be a function
i, from o to R, such that y is finitely additive and bounded. (See [1, page 567]).
The set whose general element is a measure on & (.%) is denoted by M (.Z).
An element i € M (%) is said to be £ -regular if and only if for every element
E € &/ (%), for every positive number ¢, there exists an element L € % such
that L C F and |u(E) — u(L)| < €. The set whose general element is an
element u € M(.Z) which is Z-regular is denoted by Mr(.¥). An element
uw € M(%Z) is said to be .Z - (o-smooth) if and only if for every sequence in
A (L), (An), if (A,) is decreasing and lim, A, = @, then lim, u(A,) = 0. The
set whose general element is an element of M (%) which is .#-(o-smooth) is
denoted by M? (¥). Anelement u € M (%) is said to be .Z-tight if and only if
@ € M? (%) and for every positive number €, there exists an .£-compact set K
such that |u|,(K’) < €. The set whose general element is an element of M (.¥)
which is #-tight is denoted by M'(.¥).

Z is said to be strongly measure replete if and only if Mg (¥) = M;(.Z).

NOTE. Since every element of M(.¥) is expressible as the difference of
nonnegative elements of M (.%), without loss of generality, we shall work with
nonnegative elements of M (.%).

2. Lattice-perfect measures and some of their properties

In this section, the definition of perfect measure given by Sazonov is general-
ised, by introducing the concept of lattice-perfect measure. Several ‘carry-over’
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properties of lattice-measure perfectness are discovered and applications are
given whenever an opportunity arises.

In his paper, Sazonov defines the concept of perfect measure as follows:
Consider any measure space (X, ./, u) such that . is a o-algebra and u is
finite. Sazonov calls u perfect if and only if for every .#-measurable function
f from X to R and for every subset E of R such that f~!(E) € ., there exists
a Borel set B of R, such that B C E and u(f~1(B)) = u(f~'(E)).

OBSERVATION. Denote the class of R-closed sets by #. Note .# is a lattice
and the class of Borel sets of R is o (F).

This observation leads us to generalize Sazonov’s concept of perfect measure
as follows: Consider any lattice space (X, .#;) and any element of M?(.%,).
The following statement is true: there exists a unique countably additive, finite
measure on o (.¢;) which is an extension of x. This measure is also denoted
by . Thus there exists a one-to-one correspondence between M?(.%) and the
set whose general element is a countably additive, finite measure on o (.Z).
Further, consider any other lattice space (Y, .&>).

DEFINITION 2.1. An element u € M° (%)) is (£, -Z,)-perfect if and only
if for every (0 (%), 0 (%>))-measurable function T from X to Y and for every
subset E of Y such that T~1(E) € o(%)), there exists an element B € o (.%>)
such that B C E and u(T~'(B)) = uw(T(E)).

We note that this generalization is important for applications in probability
theory, where one considers random functions (transformations), rather than
random variables.

The following generalizes various results of Sazonov [9].

LEMMA 2.2. Consider the setting of Definition2.1. An element u € M° (%))
is (L1, L) -perfect if and only if the following condition is satisfied:

for every (6 (Z1), 0 (ZL>)) -measurable function T from X to Y, there exists
an element B € o(.%&,) such that

(%) B C T(X) and  p(T7'(B)) = pu(X).

PROOF. Consider any element u € M°(.%,).

(1) Assume u is (&, -&,)-perfect. Consider any (0 (%), 0 (.Z,))-measur-
able function T from X to Y. Then since u is (&, %> )-perfect, T(X) C Y and
T-YT(X)) = X € o(%)), by the relevant definition, there exists an element
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B € 0(%,) such that B C T(X) and u(T~}(B)) = w(T~Y(T(X))). Consider
any such B. Note u(T~'(B)) = u(X). Thus condition (x) is satisfied.

(ii) Assume condition () is satisfied. To show u is (&, .&,)-perfect, use
the relevant definition, namely, consider any function T from X to Y such that
T is (0 (%)), 06 (.%>))-measurable, and any subset E of Y such that T~!(E) €
o (%)), and show there exists an element B € ¢(.%,) such that B C E and
m(T~1(B)) = u(T~(E)).

Case . T"'(E) = . Thenlet B = @.

CaseIl. T~'(E) # @. Then denote the general element of X by x and consider
any element y, of T(T~!(E)). Now, consider the function T determined by

- [ T ifxeT\E),
T(")—{ y  ifxeCT (E).

Note T is (0 (Z)), 0(&>,))-measurable. Then, since condition () is satisfied,
there exists an element B € 0(%,) such that B C T(X) and u(T‘l(B)) =
wn(X). Consider any such B. Then B C E and u(T~'(B)) = w(T™'(E)).
Consequently u is (&, %) -perfect.

NOTE. Condition (x) is implied by the following condition:
For every (0 (%)), 0(%>))-measurable function 7 from X to Y, and for
every positive number ¢, there exists an element L, € .#; such that

(%%) L, CcT(X) and w(T (L)) > u(X) —e.

Next, consider the following: any lattice space (X, .#)); any element u €
M?’(%)), and the measure space (X, 0 (%)), u); any subset X; of X, and the
function ¢ on X, N o (%) determined by ¢(E) = inf{u(A)|A € (%)) and
A D E}. Then ¢ is a measure, referred to as the measure on X; N o (.Z))
induced by u, and denoted by iy, .

THEOREM 2.3. Consider the setting described above, in conjunction with the
setting of Definition 2.1. If w is (£, £L»)-perfect, X € 0(%£), and 6 (%>)
contains a singleton, then px, is (X, N £y, Z,)-perfect.

PROOF. Assume u is (&, .%>»)-perfect, X| € 0(¥)) and 0 (.Z,) contains a
singleton. To show ux, is (X;N.Z, .£,)-perfect, use Lemma 2.2, namely, show
condition (x) is satisfied. Accordingly, consider any (X; N 0 (%), 0 (Z2)}-
measurable function 7, from X; to Y and show there exists an element B, €
0 (&>) such that B, C Ty(X,) and puy, (T, '(B))) = px, (X))
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Denote the general element of X by x and consider any element w of Y
such that {w} € 0(.%,), using the assumption. Now, consider the function T
determined by

_ ] i(x) ifx e Xy,
T(x)‘{ w  ifxeCX,.

Note T is {0 (£1), 0 (Z>))-measurable. Hence since u is (&, .£»)-perfect,
by Lemma 2.2, there exists an element B € o(.%,) such that B C T(X) and
w(T~'(B)) = u(X). Consider any such B. Now, consider the subset of ¥, B,
determined by

B — { B if w e Ty(X)),
"7 | B—{w} ifweCTi(X)).

Then B, € 0(%,) and B, C Ti(X,) and ux,(T,"'(B))) = ux, (X,). Con-
sequently ux, is (X N.Z,, &£>)-perfect.

NOTE. The following statement is also true, with a similar proof: if u is
(&, L,)-perfect and X;, € o(%)) and for every (X, N d( L)), 0(Z£>))-
measurable function T, from X, to Y, Ti(X,) € 0(%>), then uy, is (X; N
£\, Z>)-perfect.

APPLICATION 2.4. Consider the following: any lattice space (X, .#,), any
topological space (Y, .%,) such that .%), is T}, any element u € M? (%) such
that u is (£, %,)-perfect, any element X; € 0 (%), and the measure space
(X1, X1 No (&), ux,)- Then, by Theorem 2.3, uy, is (X, N .Z,, F,)-perfect.

THEOREM 2.5. Consider the following: any measurable space (X, . ) such
that % is a o-algebra, any topological space (Y, ¥,), any element p €
M° (%), the measure space {X,.%, i), and its completion (X, &, ). As-
sume F, is T\ and F, satisfies the Second Axiom of Countability. Then . being
(S, F,)-perfect implies [1 is (&, F,)-perfect.

PROOF. Assume u is (7, &,)-perfect. To show g is (3’ , F,)-perfect, use
Lemma 2.2, namely, show condition (x) is satisfied. Accordingly, consider any
(:57 , 0(F,))-measurable function T from X to Y, and show there exists an
element B € o (%) such that B C T(X) and [L(f”"(B)) = i(X).

Step 1. Show there exists a function T from X to Y, which is (7, o (£>,))
-measurable, such that T = T ae. ().

Consider any countable base .# for &, using the assumption. Set %, =
{Ei; k € N*}
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Note that since 7T is (5’ , 0 (% ,))-measurable, f"“(Ek) € & for every k.
Hence there exists an element §; € ., and an element N, € $?(X) such that
T"(Ek) = §; U N,, and there exists an element W; € .¥ such that u(W;) =0
and W, D N,. Consider any such S;, N;, W;.

Consider | J, W;. Note | J, W, € . Set |J, Wi = V. Denote the general
element of X by x and consider any element b of Y. Now, consider the function
T determined by

b ifxeV,

T = { T(x) ifxeCV.

Then T is a function from X to Y whichis (., o (%,))-measurable and such
that T = T ae. (i). .

StepIl. Note CV € L and CV C {x|T(x) = T(x)} and u(CV) = u(X).
Set CV = X, and consider the measure space (X, X; N %, ux,). Then, by
Theorem 2.3, uy, is (X, N, &,)-perfect. Now, consider T |x,. Note since T
is (¢, 0 (&#,))-measurable and X, € &, Tlx, is (X;N.¥, 0 (¥ ,))-measurable.
Set T|x, = T,. Note since uy, is (X; N ¥, F,)-perfect, by Lemma 2.2, there
exists an element B € o(%,) such that B C Ti(X,) and ux (T, '(B)) =
wx,(X,). Consider any such B. Then B C T(X) and i(T~Y(B)) = A(X).
Consequently /i is (&, F 2)-perfect.

NOTE. The statement that 2 is (., % ,)-perfect implies u is (%, Z,)-perfect
is true, in general.

3. Countable compactness and measure perfectness

In this section, the relationship between countable compactness and measure
perfectness is investigated, without using the concept of characteristic function
of a sequence of sets, as is done in Sazonov’s paper, but by using a direct
approach, which is in the spirit of Alexandroff, namely, an approach which is
based on an abstract Lusin-type theorem. Several applications are given.

LEMMA 3.1. Consider the following: any lattice space (X, £) such that £
is 8, the vector space Co,( L), the sup norm on Cy (L), the norm derived metric
d on Cy,( L), and the metric space (Cy (L), d). Then (Cp(.L), d) is complete.

A proof outline will be given for the convenience of the reader.
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Consider any Cauchy sequence (f,) in C,(.%), and show it is convergent,
that is, that there exists an element g € C,(.£) such that lim, f, = g.

Denote the general element of X by x and consider (f,(x)}. Note for every
x, {f.(x)) is Cauchy. Hence for every x, since R' is complete, (f,(x)) is
convergent. Consider the function g which is such that D, = X and for every
x, g(x) = lim, f,(x). Show g € C,(¥).

I. Show g € C(.%¥). For this, show the convergence of (f,(x)) to g(x) is
uniform and then use the assumption that . is §.

II. Show g is bounded. For this, use the fact that the convergence of {f,(x))
to g(x) is uniform.

LEMMA 3.2. Consider any lattice space (X, ). Let u € M° (). If £ is
8 and u € M{(ZL), then for every o (£)-measurable set E, for every o (Z)-
measurable function f from E to R, for every positive number €, there exists an
element D € & suchthat D C E, f|p € Co(¥) and u(E — D) < e.

PROOF. Assume . is § and u € MZ(.Z). Consider the measurable space
(X, 6 (%)) and the extension of i to o (.¥). Denote the extension of u to o (.¥)
by v. Note since u(X) < 400, v(X) < 400 and since pu is Z-regular and ¥
is 8, v is .Z-regular.

Further, consider any o (.¥)-measurable set E, any o (.¥)-measurable func-
tion f from E to R, and any positive number €.

1. Since f € Rf and f is o (#)-measurable, there exists a sequence (g,) in
R such that for every n, g, is simple and o (.%)-measurable, and lim, g =1,
pointwise. Consider any such (g,).

2. Since (a) vV(E) < 400, (b) f € RE, (c) f is 0(¥)-measurable, (d) for
every n, g, € RE, (e) g, is 0 (¥)-measurable, and (f) lim, g, = f, pointwise,
by Egoroff’s Theorem, there exists an element A € o (%) suchthat A C E, the
convergence of (g,) to f is uniformon A, and v(E — A) < €/8 or, equivalently,
V(E) < v(A) + €/8. Consider any such A. Then since v is .#-regular, there
exists an element B € .% such that B C A and v(A) < v(B) +¢/8.

Consider any such B. Then v(E) < v(B)+¢€/4 or, equivalently, v(E — B) <
€/4. Set B = Ly. Thus Ly € £, L C E, the convergence of (g,) to f is uniform
on Ly, and v(E —~ Lg) < €/4.

3. Observation. Consider any element 4 of R®, such that /4 is simple and
o (¥)-measurable. Then there exists an element [ € £suchthat L C E ,
hl; € Co(L) and v(E — L) < e.

Now, use this observation on (g,); namely, note for every n, since g, € Rf
and g, is simple and o (.Z’)-measurable, there exists an element L, € ¢, such
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that L, C E, g,|1, € Co(&) and v(E — L,) < €/2"*1; consider any such L,.
4. Consider (oo L. Note since £ is 8 and (L) is in &, (oo Lm € Z.
Set(ooLm =D. ThenD C E, f|p € Cp(£) and v(E — D) < €.
Now, replace v by u, as usual.

REMARK. This theorem is a generalization of Lusin’s Theorem for locally
compact spaces.

THEOREM 3.3. Consider any lattice space (X, £). If &£ is § and countably
compact, then every element of Mg (L) is perfect.

PROOF. Assume .Z is § and countably compact. Consider any element u of
M (Z). To show u is perfect, use the relevant definition, namely, consider any
function f from X to R, such that f is o ((£)-measurable, and any subset E of
R, such that f~1(E) € o (&); show there exists a Borel set B of R, such that
B C E and u(f~'(B)) = u(f~'(E)). Note that to show there exists a Borel set
B of R, such that B C E and u(f~1(B)) = u(f~(E)), it suffices to show that
for every positive number ¢, there exists an R-closed set F such that F C E and
w(f~1(F)) > u(f~'(E)) — €. Accordingly, consider any positive number €.

Now, use Lemma 3.2 as follows: consider f~'(E). Further, consider f ;-1
and denote it by g. Note since f is o (.¥)-measurable and f~1(E) € 0 (&), g
is 0 (¥)-measurable.

Thus Zis 8, u € M3 (&), f~'(E) is a 0 (£)-measurable set, g is a 0 (L)-
measurable function from f~!(E) to R, and € is a positive number. Then, by
Lemma 3.2, there exists an element D € % such that D C f~Y(E), glp €
Co(.&) and u(f~'(E) — D) < €. Consider any such D. Then g(D) is
R-closed (since .# is countably compact), g(D) C E and u(f~'(g(D))) >
w(f~'(E)) — €. Consequently u is perfect.

NOTE. If .Z is countably compact, then Mr(.Z) = MZ(¥). Consequently
if . is § and countably compact, then every element of My (.%) is perfect.

APPLICATION 3.4. Consider any lattice space (X, .Z). Denote the class of .&-
compact sets by J¢. Assume ¥ C t.Z. (Note if .Z is (separating, disjunctive,
and normal) or 75, then £ C t.%). Consider £ U {X} and denote it by 7.
Note that .7 is a lattice, and that ¢ is § and countably compact. Hence, by
Theorem 3.3, every element of My (%) is perfect.
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APPLICATION 3.5. Consider any topological space X which is T, locally
compact, o-compact, and satisfies the Second Axiom of Countability. Now,
consider any element of M? (%), that is, any Borel measure u of X. Denote the
class of % -compact sets by £ and the class of those elements of ¥ which are
Gs, s by . Set # U {X} = H#. Note since X is T, /¥ C F. Furthermore,
since X satisfies the Second Axiom of Countability, ¥ = .%;. Consequently
H = H yU{X}. Now, consider |y ) and denote it by v. Thusv € M?(S¢).
Note that 7 is §, and since X is o-compact, o (¢ ) = p(7¢ ). Consequently
v € MZ(5¢). Then, by Theorem 3.3, v is perfect.

APPLICATION 3.6. Consider any topological space X such that X is countably
compact, and let £ = #. Then, by Theorem 3.3, every element of Mg(.%),
that is, every regular, finite, Borel measure of X is perfect.

APPLICATION 3.7. Consider any topological space X such that X is T3, and
pseudocompact, and let . = 2. Note % is § and countably compact. Further,
note since & is § and 0 (%) = p(Z), M°(Z) C MZ(Z). Then, by The-
orem 3.3, every element of M (%), that is, every finite Baire measure of X is
perfect.

4. Lattice-measure tightness and lattice-measure perfectness

In this section, the relationship between lattice-measure tightness and lattice-
measure perfectness is investigated and applications are given whenever an
opportunity arises.

The following theorem extends a result of Sazonov on topological spaces [9]
to lattice spaces.

THEOREM 4.1. Consider any lattice space (X, .£). Let u € M°(%). (Note
if u € Mi(Z), then u € M{(L)). If L is § and u € M{(ZL), then u is
perfect.

PROOF. Assume & is § and u € My(¥). To show u is perfect, use
(Lemma 2.2, Note), namely, show condition (xx) is satisfied. Accordingly,
consider any o (.¢)-measurable function f from X to R, and any positive num-
ber €, and show there exists an R-closed set F, such that F C f(X) and

w(f~(F)) > u(X) —e.
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(o) Note since .Z is §, u € MJ(ZL), X is a 0(&)-measurable set, f is
a 0(%)-measurable function from X to R, and € is a positive number, by
Lemma 3.2, there exists an element D € . such that D C X, flp € C,(%)
and u(X — D) < €/2. Consider any such D.

(B) Note since u© € M'(%¥) and € is a positive number, by the relevant
definition, there exists an .#-compact set K such that u,(X — K) < €/2.
Consider any such K.

(y) Consider K N D. Then f(K N D) is R-closed, f(K N D) C f(X) and
w(f~Y(f(K N D))) > u(X) — €. Consequently u is perfect.

COROLLARY 4.2, Consider any lattice space (X, ). Let u € M°(%L). If
Z is 8 and strongly measure replete, then u € Mg () implies p is perfect.

PROOF. Assume .Z is § and strongly measure replete. Now, assume u €
Mg (£). Note that since .Z is strongly measure replete, by definition, Mg (¥) C
My (Z). Consequently u € Mi(Z). Thus % is § and u € M (.Z). Hence, by
Theorem 4.1, u is perfect.

APPLICATION 4.3. Consider any topological space X which is T3, locally
compact, and Lindelof. Since X is T, locally compact, and Lindelsf, & is
strongly measure replete [3]. Then, by Corollary 4.2, every element of M7 (%),
that is, every regular, finite, Borel measure of X, is perfect.

APPLICATION 4.4, Consider any topological space X which is complete, sep-
arable, and metrizable. Since X is metrizable, M° (F) = MZ (), and since X
is complete, separable, and metrizable, & is strongly measure replete [8]. Then,
by Corollary 4.2, every element of M? (%), that is, every finite Borel measure
of X, is perfect.

APPLICATION 4.5. Consider the topological space (R, .7) where J is the
usual topology. Note that the topological space R is complete, separable and
metrizable. Hence, by Application 4.4, every finite Borel measure of R is
perfect.

Next, the question of when lattice-measure perfectness implies lattice-meas-
ure tightness is investigated.

LEMMA 4.6. Consider any set X and denote its general element by x. Fur-
thermore, consider any sequence (E,) in (X)), and its characteristic function
h [11]. Finally, consider the class of Borel sets of R and denote it by 98. Then
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D o({Es;neNY) =h(B).

(ii) h is one-to-one if and only if for every two values x,, x, of x, such that
X1 # Xo, there exists a value m of n, such that x, € E,,andx, € E,,,or x, € E,,
and x, € E,,.

REMARK. This fact is known [11].

LEMMA 4.7. Consider the following: any topological space X which is T
and satisfies the Second Axiom of Countability, any countable base for X, and
the characteristic function h of (U,,). Then h is one-to-one (or, equivalently, h™
is a function) and h™' is continuous.

(Proof omitted).

LEMMA 4.8. Consider the setting of the definition of lattice-perfect measure.
Let u € M°(%)). If £, is complement generated (or £, is 8 and 0 (Z») C
5(Z7)), then p is (£, £,)-perfect if and only if for every (0 (L), 0(£>))-
measurable function T from X to Y, for every subset E of Y, such that T\ (E) €
o (&), and for every positive number €, there exists an element L, € £ such
that L, C E and uT~'(L,) > uT~YE) — €.

(Proof omitted).

THEOREM 4.9. Consider any topological space (X, %) and the topological
space (R, F,) where %, is the usual topology. If #, is Ty and F | satisfies
the Second Axiom of Countability, then for every element u € M° (%)), if u is
(F 1, F,)-perfect, then y is F,-tight.

PROOF. Assume %, is T} and %, satisfies the Second Axiom of Countab-
ility. Now, consider the following: any countable base .#| for #,, using
the assumption; the characteristic function & of Z |, h(X), and h(X) N F;
any element u € M°(%#,) such that u is (%, &#,)-perfect. To show u is
F -tight, use the relevant definition, namely, consider any positive number €
and show there exists an % -compact set K, such that u.(X — K;) < € or,
equivalently, u*(K,) > u(X) — €. Note that since u is (&, F,)-perfect and
Z, is complement generated (or o (#,) C s(%#,)), by Lemma 4.8, for every
(0 (Z)), 0(&,))-measurable function T from X to R, and for every subset F£
of R, such that T~!(E) € o (%)), there exists an element F, € %, such that
F, C E and u(T~'(F,)) > u(T~'(E)) — €. Now, by Lemma 4.6, part (i), & is
(0(ZF)1), 0(F,))-measurable. Consequently there exists an element F, € %,
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such that F;, C h(X) and w(h~'(Fy)) > uh~ ' (h(X))) — e(= u(X) — €). Con-
sider any such F,. Note that since F, C h(X) C [0, 1], F, is #,-compact.
Consequently F, is h(X) N #,-compact. Furthermore, since .% | is T; and %,
satisfies the Second Axiom of Countability, 27! is a function and A~! is con-
tinuous (Lemma 4.7). Consequently 2~!(F3) is % -compact. Thus &~ (F,) is
& -compact and u(h~'(F;)) > u(X) — €. Hence p is % -tight.

Theorems 4.1 and 4.9 yield the following.

COROLLARY 4.10. If # | is T, and # | is complement generated or o (¥ ,) C
s(F,),and F  satisfies the Second Axiom of Countability, then for every element
weM(ZF), pne M(F))ifandonlyif wis (F\, F,)-perfect, that is, a finite
Borel measure of X is tight if and only if it is perfect.

REMARK. Sazonov calls a regular tight measure dense.

Corollary 4.10 is a generalization of [9, page 250, Theorem 11].
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