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Abstract

It is known that the space of boundedly finite integer-valued measures on a complete separable metric
space becomes a complete separable metric space when endowed with the weak-hash metric. It is also
known that convergence under this topology can be characterised in a way that is similar to the weak
convergence of totally finite measures. However, the original proofs of these two fundamental results
assume that a certain term is monotonic, which is not the case as we show by a counterexample. We
clarify these original proofs by addressing the parts that rely on this assumption and finding alternative
arguments.
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1. Introduction

Let X be a complete separable metric space and xy € X be a fixed origin. Let B,(x)
denote the open ball with radius r € R and centre x € X; write B, := B,(x() for the
open balls centred at xy. For any subset A ¢ X and & € R, the e-neighbourhood of A
is defined by A? := | J,e4 Be(a), the boundary of A is denoted by dA and the closure of
A is denoted by A. For any Borel measure & on X and any r € Ry, we use the notation
£ to refer to the restriction of & to the open ball B,, that is, £(A) = £A N B,) for all
A € B(X). A Borel measure £ on X is called totally finite if £(X) < co. Let My denote

the space of totally finite measures on X and define the Prohorov distance d on My by
d : MX X MX g RZO
(u,v) > d(u, v) :=inf{e € Ryg : u(A) < v(A®) + € and v(A) < u(A®) + ¢
for all closed A C X}.

It is known that d makes My a complete separable metric space (see, for example, [1,
Section A2.5, pages 398—-402].

In this paper, we are interested in boundedly finite integer-valued measures. A
Borel measure ¢ on X is called boundedly finite if £(A) < oo for all bounded Borel
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sets A € B(X). We denote by N;‘i the space of boundedly finite measures on X with

values in N U {oo}. Note that such measures are always atomic, that is, a superposition

of Dirac measures (see, for example, [2, Proposition 9.1.1I1(ii), page 4]). One might

ask if the Prohorov distance d on the space My has a counterpart on the space Nfé.

Daley and Vere-Jones [1, page 403] tackled this question by considering the distance
function

d* N x N = Ry
00 d(u®, 0
(u,v) — d*(u,v) ::f e @)
0

The core idea is to use the Prohorov metric on the restrictions to the open balls and
compute a weighted average. Daley and Vere-Jones call the corresponding topology
the w*-topology (‘weak-hash’) and refer to d* as the w*-distance. They then obtained
the following two fundamental results. The first is a characterisation of convergence
under this metric.

TaeorEM 1.1 (Characterisation of convergence). Let (uy)ren be a sequence in vaE and
ue Nf(. Then the following statements are equivalent:

G)  d*(up,p) = 0as k — oo;

(i1) J:\, fOu(dx) — fX f)u(dx) as k — oo for all bounded continuous functions f
on X vanishing outside a bounded set;

(iii) there exists an increasing sequence (ry)yen With r, — o0 as n — oo such that
d(ug”),,u(’")) — 0ask — oo forallneN;

1v) uk(A) = u(A) as k — oo for all bounded sets A € B(X) such that u(0A) = 0.

The second result confirms that d* is indeed the counterpart of d, that is, Njé inherits
the completeness and separability properties of X under the metric d*. This second
result also provides us with a characterisation of the Borel o-algebra B(Nf\‘,).

THeoREM 1.2 (Metric properties of Njé).

(1)  The space Nf\ﬁ is a complete separable metric space when it is equipped with the
distance function d*.

(i1) The corresponding Borel o-algebra B(Nf() is the smallest o-algebra that makes
all mappings @y : Nj{i — N U {00}, A € B(X), measurable, where ®4(&) = £(A).

Theorems 1.1 and 1.2 are Proposition A2.6.I and Theorem A2.6.II in [I,
pages 403-405], respectively.

Regarding the motivation of this paper, the metric space (N, d*) is a stepping stone
to the theory of point processes as presented by Daley and Vere-Jones [2], who define
a point process as a random element in Nf}. The present research was in fact triggered
by the work [6] on the existence and uniqueness of marked point processes defined via
their intensity. Since the above theorems are crucial in the framework and proofs, the
present author examined them carefully, which resulted in this paper.
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We now turn to the precise purpose of this paper. To argue that the integrand in (1.1)
is measurable and prove the above properties of the metric d*, Daley and Vere-Jones
[1, pages 403—405] assumed that d(u”, v"?) is nondecreasing as a function of r € Rs.
Example 1.3 below shows that this need not necessarily be true.

ExampLE 1.3. Set X =R, xo =0, u = 8o and v = dy 5, where, for any x € X, d, denotes
the Dirac measure at x. Then, as long as r < 0.5, d(u™, ") = 1. However, as soon as
r>0.5, d(/.t(r), ) =0.5.

Consequently, our goal is to clarify the original proofs of Theorems 1.1 and 1.2
given in [1] by addressing specifically the parts that rely on the assumed monotonicity
of d(u™, ). Note that Daley and Vere-Jones [1] considered the larger space M},
of boundedly finite measures, that is, not necessarily integer-valued. The proofs
we develop here (except in Section 3) are specialised to the subspace NX, and take
advantage of the discrete nature of its elements. Besides, we should add that an
alternative metrisation of Mf\,, leading to the same properties, is presented in [4,
Section 4.1, pages 111-117]. According to the historical and bibliographical notes in
[4, page 638], the extension from totally finite measures to boundedly finite measures
under this alternative metric was first developed in [5].

The paper is organised as follows. Section 2 gives some preliminary results on the
Prohorov metric. Section 3 shows that the distance function in (1.1) is well defined.
Section 4 deals with the proof of Theorem 1.1. Sections 5 and 6 address the proof of
Theorem 1.2.

Remark 1.4. We would like to stress that this paper focuses on the parts of the
original proofs that assume that r — d(u®, v\") is nondecreasing (with the exception
of Section 6). Our main objective is to find alternative arguments for these parts
specifically. To understand the proofs of Theorems 1.1 and 1.2 in their entirety and
the details of the other parts that are not treated here, we refer the reader to the original
text [1, pages 403—405].

2. Preliminaries on the Prohorov metric

As the Prohorov metric d is the main building block of the w#-distance d*, it is
not surprising that we need to study its behaviour. In particular, we will apply the
following lemmas.

Lemmvia 2.1. Let € Mb and p, r € Ry with p < r. Then d(u®, ) < u(S,\S,).
Proor. Let & > u(S,:\S,). Let F € B(X) be a closed set. Clearly,
uP(F)=u(F N S,) <u(F°NS,) +&=pu"(F°) +e.
Moreover,
p(F) = u(F 0 Sp) + u(F N S\S,)
<UP(F) + u(S\S,) < uP (F°) + &.
This means that d(u'”, ) < u(S,\S ») by definition of the Prohorov distance d. O
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LEmmA 2.2. Let u,v € N§ be such that p(X) < oo, v(X) < co. Let r,F, & € Ry be such
thatr <rande < (r—r)/2 < 1. If u(B;\B,) = 0 and v(B;_;\By.;) > 0, then d(u,v) > &.

Proor. Let 0 <6 < g and u € B;_;\B,, be such that v({u}) > 1. Then
v({u) = 1> 6 = u((u)) + 96,

which implies that d(u, v) > ¢ by definition of the Prohorov distance. Consequently,
d(u,v) = e. O

Lemwma 2.3. Let r € Ryg and u,v € Nf(. Then d(u”,v") > |u(B,) — v(B,).

Proor. Without loss of generality, we can assume that u(B,) > v(B,). Choose €,
with € € [0, u(B,) — v(B,)) and ¢ € [0, u(B,) — v(B,) — €). By [1, Proposition A2.2.11,
page 386], there exists a closed set F C B, such that u”(B,\F) < 8. Then

p(F) = u"(B,) -y (B,\F) > u(B,) - 6
> 1"(B,) + & + v(B,) — u(B,) = vV(F®) + .

Again, this implies that d(u®, ) > |u(B,) — v(B,)| by definition of the Prohorov
distance. O

3. The metric d* is well defined

In this section, we address the proof in [1, page 403] that shows that 4* is indeed a
well-defined metric. We have to check that the integral in (1.1) is well defined and, in
particular, that 7 — d(u™, v") is measurable. To achieve this, it suffices to notice that
this function is actually piecewise constant since u and v are atomic with finitely many
atoms in any bounded set. In fact, for any R € R, as r goes from O to R, the restricted
measures 4 and v” change only a finite number of times and so does d(u™, v\").
The other arguments in [1, page 403] are then enough to ensure that d* satisfies all the
conditions of a distance function.

As a side note, for the general case where u,v € Mﬁ‘(, we can prove that r —

d(u™,v\") is measurable by showing that it is of finite variation.

ProrosiTion 3.1. Let u,v € Mf\, and R € Ryo. Then, as a function of r € Ry, the
variation of d(u™,v") over [0,R] is bounded by u(Sg) + v(Sg). In particular,
T d(,u(’), v(’)) is of bounded variation and, thus, measurable.

Proor. Let r € Ryp and § > 0. Applying the triangle inequality to the Prohorov
distance, we obtain the following two inequalities:

d(/.t(r+6), V(r+5)) < d(ﬂ(rﬂ?)’ﬂ(r)) + d(#(r), V(r)) + d(v(r)’ V(Hé)) ,
d(u(r)’ V(r)) < d(]l(r),/,l(r+6)) + d(,ll(r+6), V(r+5)) + d(V(r+6), V(r)).

This implies that
|d(,u(r+6), V(r+5)) _ d(#(r)’ V(r))l < d(ﬂ(r)”u(rﬂ?)) + d(v(r)’ V(r+5))_
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Using Lemma 2.1, we can go further and conclude that
G ) = AV < (S rrs) = (S, + V(S rrs) = H(S,).

Since u(S,) and v(S,) are nondecreasing in r and always finite (because ¢ and v are
boundedly finite), they are of bounded variation, which concludes the proof. O

4. Characterisation of convergence in the w*-topology

In this section, we address the proof of Theorem 1.1, which characterises the
convergence of boundedly finite integer-valued measures.

Proor oF THEOREM 1.1. We need to show only the implication (i) = (iii) because
this is the only part in [1, page 403] which relies on the assumption that d(u”, ") is
nondecreasing in r € Ryg. The rest of the proof of Proposition A2.6.11in [1, pages 403—
404] can be used to show that (iii) = (i) = (iv) = (1).

LetneNandr,, 7, € Ryg besuch thatn <r, <7, <n+1and ,u(B;n\BL) =0. Let
0 <& < (¥, —r,)/2. By contradiction, assume that for any K € N, there exists k > K
such that p(By,—£\By, +£) 2 1. Then, by Lemma 2.2, there exists a subsequence (k) pen

such that d(,u,(:p), Uy >¢gforall r >n+1, peN. Along this subsequence,

w o dGr)u) =
d* (e, 1) = f eT— 8 T g f e dr= S s 0,
! 0 1+ d(”](:),#(r)) a1l L+e 1+
P

which contradicts the assumption that d*(uy, u) — 0 as k — co. Consequently, there
exists a K € N such that, for all k > K, u(S7,-£\S, +¢) =0. This means that, for
all k > K, neither y nor u can have any atom in Sz _.\S r,+e» Whence there is some
constant d; € Ry such that d(y/((r), u) = dy for all r € (r, + &,7, — ). This implies

that, for all k > K,

) d (V)’ (r)
d* (g, 1) =f e”% dr
0 1 +d(,”, u)

> frn_g e s dr > s e8] — e~ La=29))
—Jr 1+d,  ~— 14+d

and, thus, dy — 0 as k — oo. If we set r,, = (r, + 7,)/2, we obtain d(y/((r”),y(’")) — 0 as
k — oo.

5. Completeness and separability of N;

In this section, we address the proof of the first part of Theorem 1.2, which states
that N'% is complete and separable when it is endowed with the w*-metric d*.
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5.1. Completeness. To begin with, we show that if a sequence (u)en in (N, d¥)
is Cauchy, then the restrictions along an increasing sequence of balls are also Cauchy
for the Prohorov metric d.

ProrosiTioN 5.1. Let (t)ren be a Cauchy sequence in Nj{, for the w*-metric d*. Then
there exists an zncreasing sequence (rp)pen in Ryg with r, — o0 as n — oo such that,
foreachn e N, (,u(r" ke is a Cauchy sequence in My for the Prohorov metric d.

Proor.
Step 1. We show that ui(B,) is bounded in k € N for all r € Ryy. By contradiction,
assume this is not the case. Then there exists a subsequence such that p,(B,) — .
Along this subsequence for p large enough and any fixed g € N,

() )

f’” -~ k, ’l‘k s> f’” o5 ek, (Bs) = i, (Bs)| s
r 1+ d(]l;(s), ]((s) r 1+ |,ukp(Bs) _,ukq(Bs)l
. fr” s Hi,(Br) — e, (Brs1)
B r 1+ ﬂkp(Br) - ﬂk,,(Br+1)
as p — oo, where we used Lemma 2.3 and the fact that py (Bs) and py (Bs) are
nondecreasing in s. But this is incompatible with the Cauchy assumption on (t)ren-

Indeed, let £ < e(1 —e™"). Then the Cauchy assumption implies that there exists
K € N such that, for all K, X’ > K,
()

o, 1)
d#(llk,,uk')=f e — kK (Y)k ds<e
0 I +d(y, ,,uk,

But, then, for p, g € N large enough, we must have

ds—e’(1-eh

o (ﬂiv)”u/((s) 1 ('u/((s)“u;(s)
ng e_S—(S) ds f e_s—(s) ds > e.
0 1+d(,uk ,,uk) r 1+d(,uk ,uk)
Step 2. Let n € N. We show that for k, p € N large enough, there is a subinterval
of [n,n + 1] on which the functions r d(,uk ,up ) are constant. Define M :=
SUPep Uk(Br+1), which is finite by the first step and can be understood as a bound
on the number of points in the ball B,,; among all measures w. Let €1, &, € R be
such that & <& < 1/2(M + 1) and &; < £2¢" /(1 + &). Let K € N be such that,
for all k, k' > K, d*(uy, i) < &1 (Cauchy assumption). Since ux(B,+1\B,) < M, we
can find r,, 7, € (n,n + 1) such that ug(B7 \B, ) =0 and r, —r, 2 1/(M + 1). Now,
by contradiction, assume that for some p > K, we have u,(B;y,—,\B; +,) = 1. Then,
using Lemma 2.2,
A )

&1 2 d*(u ,,U)=f e_r—
BN R T )

00 (r) (r)
f e’ -1y dr > &2 el
w1+ d@, 1) 1+&

>
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which contradicts the original assumption on &, and &. As a consequence, for
all k> K, p(Bs,—¢,\By +¢,) = 0, which implies that r — d(yf,,r), ,uf]r)) is constant on
(r, +&,7,— &) forall p,g > K.

Step 3. We finally show that (y](:”))keN is a Cauchy sequence for the Prohorov metric
d when r, =: (r, +7,)/2. Let £>0 and set 6 := (r, —r, — 2e)e" le/(1 + €). Let
J € N be such that d*(uy, py) < 6 for all p, g > J (Cauchy assumption). Then, for all
p.q=>KVJ,

e dpq dpq 1
o> f e’ dr > (Fn—r, — 282",
roves 1 +dp, 1+d,,

where d,, := d(,ug”), ,u;r”) ), which implies that

dpg < —= 0 = : =
(rp—r,—28)e" 1 -6 (1+e))e-1

Reusing a part of the proof of Theorem A2.6.III in [1, page 404], the above
proposition implies that Nj{i is complete. Still, we would like to mention some points
that deserve a bit more detail. First, one needs to ensure that the limit of each Cauchy
sequence (y,(:"))keN in Proposition 5.1 is still integer-valued. This can be done by
adapting the proof of [2, Lemma 9.1.V, page 6]. Second, if we denote the limit of
(,u,(;”))keN by v,, we can show that vf,f”) =v, when n < m (that is, the sequence of
measures (v,)nen 18 consistent) by using Theorem A2.3.1I(iv) in [1, page 391] and
the fact that v,,(0B,,) = 0. Third, to show that u(-) := lim,_, v,(-) is continuous from
below, one can use the fact that lim;_, lim;_, @;; = lim . lim;_, a;; for any double
sequence (a;;) that is nondecreasing in both i and ;.

5.2. Separability. Next we prove that the space of boundedly finite integer-valued
measures Nf( is separable. We wish to show that there exists a countable set in Nf( that
can approximate well enough any element of Nﬁ,. Let Dy be the separability set of X.
It seems natural to expect that the set of totally finite (hence with a finite number of
atoms) integer-valued measures with atoms only in Dy is a good candidate. We denote
this set by Dy. Notice that one can define an injection between Dy and the finite
subsets of N2, For example, the Dirac measure with mass n € N at the mth element of
Dy can be represented by the set {(mm,7n)}. Since the finite subsets of a countable set
form a countable set, Dy is countable. The following proposition coupled with a part
of the proof of Theorem A2.6.I1 in [1, page 404] allows us to conclude the argument.

ProrosiTioN 5.2. Let p € Nj{i and R, e € Ry. Then there exists i € Dy such that

R () ()
d ’
f e_r(#—'uN) dr<e.
0 1 +du®, q»)
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Prookr. Let (u4,)neq1,....ny be the atoms of p in Bg, where N € N is their total number, and
let (Wp)ne1,...vy be their corresponding weights. Let & > 0 be such that B, (u,) C Bg
forall n=1,...,N. Let 0<r; <---<ry <R be the radii at which the atoms
are located, where N’ € N, N' < N (r; = 0 means that xo € (4y)neq1,..vy)- Define
&= %min,KNf(rnH —r,)and &3 ;= g/4N’. Define &4 := £/(2c — €), where c = 1 — ™%,
and assume that & < 2c¢ (if this is not the case, then the desired inequality already holds
no matter what f is). Finally, set § := min(gy, &2, &3, &4) and let (i, )neq1,..Ny be such
that i, € Dy, i, € Bs(u,), n=1,...,N. We will show that j := ZQ’:] w,05, satisfies
the desired inequality.

Letn=1,...,N'—=1and r € (r, + 6, 7,1 — 6). We can check that d(u”, i”) < 6.
Indeed, since § < €] and 6 < &,, we have u; € B, if and only if &; € B,. Consequently,
for any closed set A € B(X) N B,, using the fact that i; € Bs(1;),

1A = u(A) < (i(A° N B,) = f7(A°) and A(A) = i(A) < u(A° N B,) = u"(A%),

which means that d(u”, i'”) < 6. Similarly, d(u®, i) < 6 for all r € [0,0 V (1] — 5))
and all r € (ryr + 0, R]. Using this bound on the Prohorov distance between the
restrictions,

fR e d(u”, i) J

—————dr

o 1+d@?, i)
N

0V(r;—0) Fpto 41 =0 e d(u® (r)
B (f " Z f f f ('u< ) A >) dr
0 =l (rn—a)vo e s ! 1 +d@™, @)

R N Fp+0 -
0 " d (V)’ (r)
< f e’ dr + Zf e—r(ﬂ—,u) o
0 I+o =] ¥ (ra=6)VO0 1+ du®, g")

)
<(1- e_R)m +26N' < (1 -

+ 283N’

NIO‘)

e
1+ 2

6. Characterisation of the o-algebra B(N;)

This section proves the second part of Theorem 1.2. We show that all mappings
Dy i € EA), £ € N, A e B(X), are measurable with respect to the Borel o-
algebra B(Nf() and that B(Nf() is actually generated by all these mappings. This
property is very useful to check the measurability of functionals on A%, such as
Hawkes functionals, as demonstrated in [6]. Our proof is different from the original
one in [1, page 405] as we identify a convenient basis for the w*-hash topology
(Proposition 6.1). Note however that this last result is directly inspired by [, page 398,
Proposition A2.5.1], where three different bases for the weak topology on My are
given. Besides, our proof of Theorem 1.2(ii) shows explicitly why the mapping @4 is
B(Njﬁ)—measurable when A is a bounded closed set.

ProrosiTion 6.1. Consider the family of sets
[EeNY (EF) <wF)+efori=1,....m
é(B,,) — u(B,)| < £ and £(0B,)) = 0 for j=1,...,n}, (6.1)
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where u € Nf(, eeRyg, mneN, F;, fori=1,...,m, is a bounded closed set of X
and r;j € Ruo, for j=1,...,n, is such that u(0B,,) = 0. This family forms a basis that
generates the w*-topology.

ProOF.

Step 1. We check that this family is a basis. Let u, i’ € N%, &,6’ € Rog, let Fy, ..., F,,
and F[,..., F), be bounded closed sets and let r1,...,7,,7},...,7, > 0 be such that
u(0B,,) = 0 and u’(aBr;) = 0. Consider the sets A and B of the form (6.1) generated by
these two collections, respectively, and let 4 € A N B. We will now find a set C, again
of the form (6.1), such that u” € C and C c A N B. Set the following parameters:

¢:= min p(Fy)+e—p"(F), &= min y'(F))+& - p"(F),
m

i=1,..., i=1,...m’'

Y= rrlun &= |/1H(§rj) _,u(Er_,-)L 7/ = I?ln g - |,u/l(§r}) - #,(Er;)l

J=1,..., n J=1,.., n
and let &’ := min(d, &’,y,y’). Now consider the set
C:={(eN§ (&F)<p'(F)+¢' fori=1,...,m,
EF)<u'(F)+¢&'fori=1,...,m,
\é(B,) — 1 (B,)| < & and £@B,,) =0 for j=1,...,n,
é(B) — (Bl < &” and £(0B,) = O for j=1,...,n').
Clearly, the set C is of the form (6.1). We check that C ¢ AN B. Let £ € C. For all

i=1,...,m,
EF) <y (F)+&" <u(F) +e,

because &” < u(F;) +e— " (F;). Forall j=1,...,n,
E(B,) — (B, < |E(By) — 1" (B )| + 1" (By,) — u(By)| < &,

because £” < & — I//’(E,j) - ,u(Ej)|. Thus, £ € A. A similar argument yields & € B and
soCCANB.

Step 2. We check that every element of this basis contains an open ball. Consider first
any set A of the form (6.1) but for which n = 1 (only one ball). Let 6 € (0, 1) be such
that 26 < &, u(F%) = u(F;) foralli=1,...,mand

R
#(Efl \Erl ) =0,

which means that ¢ is chosen small enough such that there are no atoms within a
distance ¢ of the boundary dB,,. Let R € R, be such that F f CBgforalli=1,...,m
and such that ry + 26 < R. Consider now the ball B := {£ € N% : d*(u, &) <y}, where
v := e R§/(1 + ). Take any & € B and, by contradiction, assume that &(F;) > ,u(F?) +0
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for some i = 1,...,m. This implies that d(¢", u”) > § for all r > R, which in turn
implies that

d*(& p) > jl; e‘r1 f_ddr =.
This contradicts the fact that ¢ € B and, thus, we must have
EF)<SuF)+6=pF)+6 <u(F)+e, i=1,...,m.
The same reasoning holds for the closed sets E,l and 0B,,, finally implying that
£0B,)=p@B,)=0 and &B,)-uB,)<5<e.

To obtain £ € A, it remains only to show that ,u(E,l) - f(E,l) < &. Using again the
previous reasoning,

5
- — -5 = e —5 =
&(B,) - £(B,,) = £B,,\B,)) <&(B,\B,,) < (B, \B,, ) +5=0
and also u(B,,) < f(ﬁfl) + 6. This implies the desired inequality,

u(B,,) - £B,,) = u(B,) - £B,) + £B.) - £B,) <6 + 6 <&,

and allows us to conclude that the ball B is included in the neighbourhood A. For the
general case when the set A is defined by multiple balls (that is, n > 1), we simply view
it as an intersection of sets A;, where each A; is defined by one ball (that is, m = 1).
As shown above, for each A;, we can find an adequate ball with centre ¢ and radius ;.
Then the ball with radius y = miny; must be included in A.

Step 3. We check that every open ball contains an element of this basis. Let
p € N%, &Ry and consider the ball B:={¢ € N% : d*(u,&) <&}. Let R>0 be
such that e ® < %s. Let p; <--- < py be all the radii in (0, R) such that u(dB,,) > 0,

.....

let ¥ < &/8(N +2) and set ¢ := min(p,y). Define the bounded closed sets G; by
Gj:= Epj_(;\Bp];m; for j=1,...,N +1 and notice that u(G;) = 0. Also, define the
radii 7 := (pj-1 +p;)/2, j=1,...,N + 1. For all r;, reusing the last part of the proof
of Proposition A2.5.1in [1, page 399], we know that we can find &; € (0, 1) and a finite
family of closed bounded sets Fy j, ..., Fy,, ;j such that
Aji={Ee N E&Fi) <u(Fij) + & fori=1,...,mj, |&B,) — u(B,)| < &}
C{Ee N du™, ") < ¢},

where we choose ¢ such that (1 — e ®)c/(1 + ¢) < &/4. Finally, set & = min & ; and
consider the set

A={Ee NG (E&F ) <u(Fijp)+&fori=1,...,m;, &G)) < u(G;) + &,
é(B,,) — u(B,)| < & and £(0B,) =0 for j=1,...,N + 1},
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which is of the form (6.1) and is such that AC A;, j=1,...,N + 1. For all £ € A, this
implies that d(u"?, &) < ¢, j=1,...,N + 1. This also implies that £(G;) = 0 and
thus r — d(u”,£7) is constant on each interval (oj_1 +6,p;—6), j=1,....,N+ 1.
Noting that ; € (0;_1 + 6, p; — 0), it remains to check that

R d(y(r) é:(r)) 1
# -r >
d"(u,é) < j(; e 1= i 203 A £0) dr + 58
1 1 1 1

C
2 2 l—e®)y—— + = - - —£=¢€.
<20(N +2)+( e )1+C+28<48+48+28 £

Consequently, we have indeed that A C B, which concludes the proof. O

ProOF oF THEOREM 1.2(i1).

Step 1. We first show that @, is B(Nf()—measurable for all bounded closed sets A.
Let n € N. We prove that [ :={¢£ € Nﬁ, : £(A) < n} is an open set of N¥, implying
that @, is indeed B(Nfé)—measurable. If A =0, then I = N*, which is open. From
now on, we assume that A # 0. Let € [ (I is clearly not empty). Let 6 € (0, 1) be
such that p(A) = u(A%) (this is always possible since u has a finite number of atoms
in A”\A, with y = 1, say). Let R > 0 be such that A° c Bg. Consider the open ball
J:={ve Nﬁ, . d*(u,v) < g} with e = e ®5/(1 + 6). Then J C I, which implies that I is
open. Indeed, let v € J and, by contradiction, assume that v(A) > u(A°) + &. Then, for
all » > R,
VO(A) = v(A) > u(A%) + 6 = " (A%) + 6,

which means that d(u”,v") > . Hence,

© 0
d#(,u,v)sz e"l +6dr=e,

which contradicts the assumption that v € J. Thus, v(A) < u(A%) + & = u(A) + 6. Since
v(A) € N, u(A) e N and 6 < 1, this implies that v(A) < u(A) < n and thus v € I.

Step 2. Consider the class C of sets C:={A € B(X) : @y is B(Nf})-measurable}.
By the continuity of measures [3, Lemma 1.14, page 8], we have @4, T ®4 for any
sequence A, T A and, since the limit of measurable functions is measurable [3, Lemma
1.9, page 6], C is closed under increasing limits. In other words, C forms a monotone
class. Moreover, consider the class R of sets of the form U?:l A;\B;, where n € N and
A;, B; € B(X) are bounded closed sets such that (A;\B;) N (A;\B;) = 0 as soon as i # j
(that is, we consider finite disjoint unions of differences of bounded closed sets). One
can check that R is stable by finite intersections and symmetric differences (perhaps
the most difficult part is to see that, for any bounded closed sets Aj, A;, By, B,, the
difference (A1\B;1)\(A2\B>) can be written as a disjoint union of differences of bounded
closed sets). This means that R forms a ring. Besides, for any bounded closed sets
A, B € X, since f(A) < oo for all f € N#, we have (DA\B = (I)A\(Amg) =0y — Pynp. As
A N B is still a bounded closed set, by applying the first part of the proof, we see that
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®,4\p is measurable. By the countable additivity of measures, this implies that @4 is
measurable for any set A € R and thus R ¢ C. By the monotone class theorem [1,
page 369], we then have o(R) Cc C. But R contains all the bounded closed balls and
any open set in X is a countable union of those since X is separable. Consequently,
B(X) = 0(R) C C, meaning that @, is measurable for all A € B(X).

Step 3. To show that B(Nj{i) is actually generated by all mappings @4, A € B(X),
consider any o-algebra R on Nf( such that all mappings ®,4 are measurable. Then all
the sets of the form (6.1) belong to R and, by Proposition 6.1, these sets form a basis
for the w*-topology. Since Nfé is separable, any open set of the w*-topology can be
represented as a countable union of these sets and, thus, B(Nj{i) cR. O
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