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Introduction

This text is based on [36], which is in turn a revised version of [31]. While
[36] was obtained from [31] by removing some material (Chapters I, IV, and V)
and then indiscriminately adding a fair amount of new material over the period
of a few months, the present revision took almost three decades (ok, I was doing
other things), involved removing chapters 3 and 5 (more on this below), rearranging
the remaining chapters, incorporating results obtained in the meantime ([46], [45],
[95], [94], [17], [53]) and improving the main results. The short chapter 3 of [36] on
OCA-reflection became obsolete and chapter 5 was removed because it generated
virtually no interest or further work, apart from the elegant [162].

The main objective of [36] was to develop structure theory for quotient Boolean
algebras over analytic ideals on N, as follows. We first equip the power set P(N) of
N with the Cantor set topology, and an ideal on N is called analytic if it is an ana-
lytic subset of this compact metric space. The ‘structure theory’ hinged primarily
on proving two strong lifting theorems that reduce questions about embeddability
and isomorphisms between such quotients to questions about Rudin—Keisler reduc-
tions between the underlying ideals. Under suitable assumptions, an isomorphism
® between quotients has a completely additive lifting, i.e., a map determined by
a function h: N — N as in Figure 1. The lesser of the two main results of [36],

A h7H(A)
P(N) ———— P(N)

WI/J WIJ
PINT —2 s P(N)/Z

F1GURE 1. A completely additive lifting of ®.

Theorem 1.9.1, was about homomorphisms with topologically simple liftings. A
map from P(N) to P(N) is topologically simple if it is Baire-measurable (i.e., mea-
surable with respect to the o-algebra of sets that have the Property of Baire),
Borel-measurable, or continuous. It is well-known that for a homomorphism & the
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existence of a Baire-measurable lifting is equivalent to the existence of a continu-
ous lifting.! For concreteness, we adopt? the terminology from [36] and talk about
Baire-measurable liftings and Baire-embeddability of quotients, but we also adopt
the terminology from [46] (also [55]) and talk about topologically simple homomor-
phisms. A completely additive lifting is continuous, and in [36] it was proved that
if 7 is countably generated or a nonpathological analytic P-ideal then every homo-
morphism from P(N)/Fin into P(N)/Z that has a Baire-measurable lifting has a
completely additive lifting ([36, Theorem 1.9.1]). The special case when Z = Fin
was extracted from [131] in [151], and Just proved important partial results in [85]
and [87]. In §4 we present an extension of this result to a larger class of Fubini
ideals, following the work of Kanovei and Reeken ([95] and [94]). Just’s method of
stabilisers that permeated much of [36] is no longer used.

The main result of [36], OCA lifting theorem ([36, Theorems 3.3.5 and 3.3.6]),
asserts that under forcing axioms every homomorphism from P(N)/ Fin into P(N)/Z
has a topologically simple lifting for every countably generated ideal and every an-
alytic P-ideals. By combining this result with the analysis of topologically simple
homomorphisms, in case when ideals are nonpathological or countably generated,
the lifting can be chosen so that it is completely additive. In [45] and [53] this
result was improved, first by extending the class of ideals to which it applies to
countably 3024-determined ideals (Definition 1.10.1) and then by weakening the
forcing axioms used and extending the class of ideals to those that are countably
80-determined. All of these ideals are F,s and to the best of my knowledge all Fis
ideals may turn out to be countably co-determined but this is rather embarrassing
and I'll move on. In the case of [53] the result was proved for homomorphisms
from P(N) into P(N)/Z; there is a good reason for doing this, more the merits of
this technically minor strengthening below. We present these results in §6, largely
following [53]. Thanks to a simple trick, the original agonising proof of [36, The-
orem 3.3.5] that occupied most of chapter 3 is now almost, but not quite, entirely
obsolete. A revised version of the part of this proof where MA is used to ‘multi-
ply’ a bad homogeneous set is included in §A.7, for reasons that are not entirely
sentimental.

We prove another set of lifting results that extends the results of [36, Chap-
ter 4], and have strong implications to the structure of Cech-Stone remainders of
locally compact, non-compact, Polish spaces. We prove only the zero-dimensional
case, but the general case is a theorem of [157], proved by using lifting theory for
*-homomorphisms between coronas of separable C*-algebras ([155], [117]). Re-
grettably, this text is too short to get started on C*-algebras.

Diagrams. Some of our results are presented in figures 3—6. In each of the
diagrams, if two of the ‘blobs’ are not connected then this means that there is no
connection between the blobs. For example, by Corollary 2.8.5, Fin is the only
ideal RK-reducible to a density ideal and a summable ideal.

Figure 3 depicts the structure of the Rudin-Blass ordering on some analytic
ideals. By Proposition 2.6.5 every non-dense summable ideal is reducible to every
other summable ideal (other than Fin), and a dense ideal is not reducible to an

n [64] and [94] it was shown that these are equivalent to the existence of a Haar-measurable
lifting.
20r rather, we don’t renounce.



Ideals A blob of bireducible, non-isomorphic ideals
Ideals P(N)/ Fin embeds into the quasiorder
Ideals An increasing N;-chain

Ideals Hadn’t been investigated yet

Ideal There is only one ideal in this category

FIGURE 2. Legend for Fig. 3-6.

Oq, a indecomposable summable, dense EU

nonpath. density

summable,

Fin x0 not dense

nonpath. LV

Fin

FIGURE 3. RK-reductions between ideals.

ideal which is not dense. Reductions between summable ideals are studied fur-
ther in §2.6.2. By Theorem 2.6.10, there is an embedding of P(N)/Fin into the
dense summable ideals with respect to <rp. By Proposition 2.7.18, the classes
of generalised density ideals and LV-ideals are hereditary with respect to <gp.
Theorem 2.7.12 implies that the asymptotic density zero ideal Zj is the terminal
obiect in the category of nonpathological generalised density ideals, and by Propo-
sition 2.7.10 all EU-ideals are <gk-bireducible, but Theorem 2.7.16 implies that
there are many non-isomorphic EU-ideals. By [136], Fin x{) is RB-reducible to
every analytic ideal that is not a P-ideal. For ordinal ideals O, (Definition 1.9.1),
where « is an indecomposable countable ordinal, it is straightforward to prove that
a < f implies O, <gp Op. On the other hand, [161, Proposition 2.1 and Corol-
lary 2.3] asserts that O, is a X0 ideal and that if o is an odd ordinal then it is 19
complete. This implies that the ideals O,, for countable indecomposable ordinal
a, form an increasing Nj-chain with respect to <rgk. Since the orbit equivalence



relation associated to a dense analytic P-ideal is turbulent ([74]), [97] implies that
none of the ideals on the right-hand side of Fig. 3 is RK-reducible to any O,,.

The picture is incomplete, for example it does not include Mazur’s complicated
family F, ideals ([115]), any pathological ideals, or any non-P-ideals other than
Fin x0.

Since all ideals appearing in Fig. 3 have the Fubini property, and therefore the
Radon—Nikodym property (Theorem 4.1.2), Baire-embeddability of their quotients
is equivalent to Rudin—Keisler reducibility of the underlying ideals; this is Fig. 4.

O4, a indecomposable summable, dense EU

|

nonpath. density

summable, nonpath. LV

Fin x
in x0 not dense

Fin

FIGURE 4. Baire embeddability of quotients. The diagram is iden-
tical to the one depicting RK-reductions, but that is exactly the
point. It is, perhaps, not entirely impossible that the orderings
disagree on pathological ideals.

Under the Continuum Hypothesis, P(N)/Fin is universal for quotients over
ideals that have the property of Baire and include Fin. Thus CH implies that
P(N)/Fin is both initial and final object of the category of quotients over analytic
ideals that include Fin and the diagram for embeddability of quotients collapses
(Fig. 5). There are however many analytic quotients that are, provably in ZFC,
non-isomorphic (see §5).

All analytic ideals that include Fin

FIGURE 5. Embeddability of quotients over analytic ideals that
include Fin under the Continuum Hypothesis.

Finally, if one assumes forcing axioms (such as OCAt and MA (o-linked)), then
the embeddability between quotients over ideals Z that are 80-countably determined
(this includes all known F,s ideals, and in particular all ideals that appear in our
figures) almost, but not quite, coincides with the Baire-embeddability (Fig. 6).



To be precise, in this situation for an analytic ideal 7, there is an embedding
from P(N)/J into P(N)/Z if and only if there is a Baire-embedding of P(N)/Z
into P(A)/(Z | A) for some positive set A. By results of [56] and [67], in some
forcing extensions this applies to all analytic ideals 7. The question whether forc-
ing axioms—any forcing axioms—imply that every homomorphism of P(N) into
P(w?)/O,23 has a continuous almost lifting is wide open.

Oq, o indecomposable

?
EU
-7
nonpath. density
Fin x0 summable nonpath. LV

|

Fin

FIGURE 6. Embeddability of quotients assuming OCAr and
MA (o-linked). Relations along the dotted lines are not known to
be refuted by any forcing axioms, but they do not exist in models
constructed in [56] and [67].

Chapter by chapter. Various ideals to which our lifting results apply are
introduced in §1. Rudin—Keisler and Rudin-Blass orderings are studied in §2.

In §3 we study largeness properties of hereditary subsets of P(N), in particular
nonmeagerness and being ccc over Fin. These results are used in the proof of the
OCA lifting theorem.

88 is devoted to one of the few properties of SN and other ‘SN-spaces’ that
one can prove in ZFC. (Following van Douwen, we say that a space is a SN space
if the closure of every countable discrete subspace is homeomorphic to gN.) If f
is a continuous function from any product of compact Hausdorff spaces into a
BN-space, then the domain can be partitioned into finitely many clopen sets such
that the restriction of f to each one of them depends on at most one coordinate
(Theorem 8.1.3). This phenomenon, in a weaker form, was first observed by van

Douwen ([19]), and this section is a revision of [42], [43], and [40] (the latter one
especially benefited from being revised).
§9 is a revision of Chapter 4 of [36], with addition of results of Dow and Hart

([25] and [26]). Tt extends lifting results of §6 to quotients of ‘Polish Boolean al-
gebras’ over countable ideals. By Stone duality, this gives an extension principle

3The ideal O,,2 is isomorphic to Fin x Fin and is arguably the simplest analytic ideal that is
not Fys.
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for maps between Cech-Stone remainders of locally compact, Polish spaces (The-
orem 9.1.3). New methods have lead to a major simplification of the proofs (the
proof no longer follows the diagram on p. 136 of [36]). We finally include a proof
of [36, Proposition 4.10.1] (in the meantime it appeared in [157] but more about
this below).

§10 is devoted to applications of §9 to Cech-Stone remainders and their prod-
ucts. Since the new lifting result no longer requires the kernel of the homomorphism
to include Fin, we also prove (and slightly improve) the main result of [26], that
under OCAr the measure algebra does not embed into P(N)/ Fin.

On the dark side (not to be confused with the dark side of non-Polishable
Borel equivalence relations, see [74]), in §11 we (finally!) provide a transparent
proof of a 1984 theorem of Just and Krawczyk ([88]), that the Continuum Hy-
pothesis (CH) implies that all quotients over EU-ideals are isomorphic, as well as
(equally transparent) proofs of [44, Corollary 5.4], that under CH there are only
two isomorphism classes of quotients over dense density ideals (Theorem 11.2.3) and
[44, Theorem 5.5], that under CH all quotients over dense LV-ideals are isomorphic
(Theorem 11.2.6). We also include a discussion of layered ideals and saturation of
the associated quotients.

Corrections to [36]. During the admittedly hasty and careless preparation
of [36], proofreading has been largely waived for the sake of adding more theorems.
This peculiar approach resulted in a number of typos, obscurities, and outright
mistakes. I take this opportunity to correct them.

Density ideals and generalised density ideals had been defined in [36], [44], and
[46], but the definitions did not quite agree. I decided to stick with the original
definition from [36] (Definition 1.7.1; see also the discussion preceding it). In [44],
in the definition of LV-ideals it was not explicitly required that they are dense, but
it is clear from [44, Theorem 5.5] that it was implicitly assumed that all LV-ideals
are dense.

In [45] I claimed that the quotients over the ideals null and Z; (Definition 1.8.7
and Definition 1.8.6) are not isomorphic and that this follows from [27], but I hadn’t
been able to reconstruct the proof.

[36, Theorem 1.13.3] is wrong, only because the author of [36] confused ‘equal’
and ‘isomorphic’; the paper [147] addresses this issue. Note that Lemma 2.7.4,
implicit in the proof of [36, Theorem 1.13.3], improves the results of See [147, The-
orem 3.7] that addresses this issue. The corrected version of [36, Theorem 1.13.3]
is Theorem 2.7.8. Although the old proof works, it has been rewritten and made
more transparent.

The last part of Proposition 3.5.4 has been taken for granted in [36]; it is actu-
ally not obvious that a homomorphism that has a continuous lifting on a nonmeager
(or even ccc over Fin) ideal decomposes into a homomorphism with a continuous
lifting and one with a nonmeager kernel.

After adopting the Kanovei—Reeken Fubini property in §4, the discussion of
Ulam stability, [36, §1.8 and §1.9], was removed as it became obsolete.

Finally, the readers of [36] may appreciate some information on how the nota-
tion has changed. Instead of

[Ap = Timsup (A \ (n + 1)) = lim p(A\,

I will use poo(A).
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In [36] most ideals were denoted Z,, assuming that the information provided
by * will be sufficiently clear to help avoid confusion. Over the intervening years I
have learned that nothing is sufficiently clear and that confusion lurks around every
corner, and decided to denote the ordinal ideals O, instead of Z,, (Definition 1.9.1).






CHAPTER 1

Ideals

1.1. Preliminaries

Absolutely nothing happens in this section, to be read only when necessary.
By | X| we denote the cardinality of a set X. We accept the convention that 0 € N.!
We follow von Neumann’s convention and define natural number n to be the set
of all smaller natural numbers (thus 0 = (), 1 = {0}, and so on, yielding a not
completely trivial reading to the formula |n| = n for every natural number n).
Therefore n is both an element and a subset of N. To avoid ambiguity, we will
write f[X] to denote the image of the set X under the mapping f.

By identifying sets of integers with their characteristic functions, we equip P(N)
(the power set of N) with the Cantor space topology and therefore we can assign
the topological complexity to the ideals of sets of integers. In particular, an ideal Z
is analytic if it is a continuous image of a G5 subset of the Cantor space. By Fin we
denote the ideal of all finite subsets of N, so-called Fréchet ideal. Although we will
normally consider only the ideals which include Fin, it will be useful to consider the
empty set, (), as an ideal, since it will serve as a building block for some important
ideals.

Definition 1.1.1. An ideal on N is a subset Z of P(N) that is closed under taking
finite unions and subsets of its elements. In other words, Z is ideal in the Boolean
ring (P(N),U,N, B, N). An ideal is proper if N ¢ Z. An ideal is Borel if it is Borel as
a subset of P(N). Ideals which are F,, F,s, analytic,... are defined analogously.

We will be mostly interested in ideals that include the Frechét ideal
Fin = {A CN: A is finite}

If X is an infinite set, we will write Fin(X) for the ideal of finite subset of X. When
lazy and there is no danger of confusion, we will write Fin for Fin(X).

Definition 1.1.2. if 7 is an ideal on N then on P(N) we define the following
relations on P(N)
(1) A and B are disjoint modulo T (in symbols, A LT B) if AN B € Fin.
(2) A and B are equal modulo T (in symbols, A =7) if their symmetric differ-
ence, AAB, belongs to Z.
(3) A includes B modulo Z(in symbols, A DT B) if B\ A€ T.
(4) A'is included in B modulo Z (in symbols, A C* B) if A\ B € .
(5) For m € N write A=""Bif AA\m=B\m, AC™ Bif A\m C B and
AD™ Bif AUm D B.
If 7 = Fin then we write L, =* C*, D* for 17,=%, % DT,

IThis is a departure from the setup used in [36], justified by simplified notation.

9
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Clearly =™, =*, and =7 are equivalence relations and A =* B if and only if

A =" B for a large enough m. Analogous remarks apply to C™ and O™, and
clearly A C' B if and only if B C A, where 1 is any of *,Z, or m.

For A C N? and m,n € N the corresponding vertical and horizontal sections
of A are

Ap ={n:{(m,n) e A}.
A" ={m: (m,n) € A}.
Although the ideals that we are interested live on N, it will be convenient to allow

ideals on an arbitrary countable set. The following few definitions provide some
justification for this convention, with more to come.

1.1.1. Direct sum, 7 @ J. For two ideals Z, J define their sum, Z ® J, to
be the ideal on N x {0, 1} given by:

AcIoaJ & {n:(n,0) e Ay €Z and {n:(n,1)ecA}eJ.

1.1.2. The Fubini product, Z x J. For AC X xY,z€ X andy € Y it
will be convenient to write
Ag ={y €Y : (z,y) € A},
AV ={ze X :(z,y) € A}.
The Fubini product, T x J, of ideals Z and J on sets X and Y, respectively, is
the ideal on X x Y given by:

AeIxJ = {r:A, ¢ T} el

1.1.3. Restriction. If 7 is a subset of P(X), with Z not necessarily (but
typically) an ideal and X not necessarily (but typically) N, and A C X, let

I1A={BnA:BeT}.

This notation applies whenever Z is a subset of P(N), not necessarily an ideal. If 7
is an ideal on a set X, then we consider the coideal Z of Z-positive subsets of X
and the dual filter Z,, defined as follows.

I, ={ACX:A¢T)
T, ={ACX:X\AeT)

This also serves as a definition of a coideal on X and of a filter on X (any set of
the form Z, or Z,, respectively, for an ideal 7). Axiomatisation of these notions is
left to the reader.

1.1.4. Quantifiers V2 and 3%. If T is an ideal on a set X, then V% and 3%
denote the quantifiers ‘for all but Z many x € X’ and ‘there exists 7, many x € X".
To be precise,vZ, 3%, v, 3

(Vx)p(z) & {reX:—px)}el
(Fa)pz) &  {reX:p@)}els

If 7 is the Fréchet ideal, we then write V> and 3 for V¥* and 3¥". These are the
familiar quantifiers “for all but finitely many” and “there exist infinitely many”.
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1.1.5. Quotients. Let Z be an ideal on N. The elements of the quotient
P(N)/Z are the equivalence classes (here A C N)

[A]; = {C CN: AAC € T).

Since this equivalence relation is a congruence, the algebraic operations on the
quotient are defined in the natural way.

1.2. Closed approximations and F, ideals
The following notion first appeared in [87].

Definition 1.2.1. A set £ C P(N) is hereditary if A C B € K implies A € K. If
K and L are families of subsets of N, then

KUL={KUL:KeKandLeL}

and

]CkZK:Q...Q’CZ{AlLJAQU"'UAkIAZ' EK:fOI‘?:Sk‘}.
Note that LU Fin = |, {A : A\n € K}. We say that L C P(N) is an approzimation
to 7 if it is hereditary and Z C KU Fin. An approximation is closed if it is closed
(as a subset of the Cantor space).

We will be primarily interested in closed approximations. Here is an easy fact
to help the definitions settle in.

Lemma 1.2.2. If K is a closed hereditary set, then a ¢ KU Fin if and only if there
are disjoint intervals J(n), for n € N, such that a N J(n) ¢ K for all n.

ProOF. This proof involves one of the key trivialities that will be reoccurring
often in what is to come. Sets of the form

[J,s]={A: AN J=s}

for J € N and s C J comprise a basis for the topology on P(N). A moment of
though shows that the sets of the form [J, s] for J a finite interval and s C s also
comprise a basis. Finally, if K is hereditary and [J, s] N K = () then [J,0] N K = 0.
Now assume a ¢ KU Fin. By using the observations from the previous para-
graph, recursively find disjoint intervals J(n), for n € N, such that we have
an J0) ¢ K and (a \ max(J(n))) N J(n + 1) ¢ K. These intervals are as re-
quired. [l

Lemma 1.2.3. An ideal Z on N is an F,-ideal if and only if it has a closed ap-
proximation K such that T = KU Fin.

PROOF. Ounly the direct implication requires a proof. If £ C P(N) is closed,
then its hereditary closure K = U.ex P(a) is also closed. Therefore an F,-ideal 7
can be written as a union of closed hereditary sets, Z = |J,, KC,..

Let K ={a\n:a € K,}. This is a closed hereditary set included in Z, and
clearly Z = K U Fin. O

Lemma 1.2.3 appears in [107, Lemma 6.3] and it also follows from [115, Lemma
1.2(c)]; see Theorem 1.4.6 below.
We end with two properties of closed hereditary sets needed in §1.10.

Lemma 1.2.4. Suppose that K C P(N) is hereditary. Then the following are
equivalent.
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(1) K is closed

(2) For every sequence A, € K such that A, C A1 for all n we have
U, 4, € K.

(3) For every sequence A,, € K NFin such that A,, C A,4+1 for all n we have
U, An € K.

ProoF. It suffices to prove that the third condition implies K is closed. Assume
that B, € K converge pointwise to A C N. For every n there is A,, C n such that
A, = BjNn = ANn for all but finitely many j. Since K is hereditary, A,, € K for all
n. Clearly A, C Ap41 and A =J,, A,,. We therefore have A € K as required, [

Lemma 1.2.5. If K,, are closed and hereditary for all n and K, N'P(n) = {0} for
all n, then K = ,, Ky is closed and hereditary.

PROOF. The union of a family of hereditary sets is hereditary. Any pointwise
convergent sequence in C that is not included in a finite union of /C,,’s converges
pointwise to 0. 0

1.3. P-ideals and dense (tall) ideals

An ideal 7 on a set X is called nontrivial if Z # {0} and Y # P(X). An ideal
on X is proper if T # P(X).

Definition 1.3.1. An ideal Z on a set X is dense (or tall) if every infinite subset
of X has an infinite subset in 7.

Definition 1.3.2. An ideal 7 is a P-ideal if for every sequence A,,, for n € N of
sets in Z there is a single set Ao, in Z such that A,, C* A for all n.

An ideal Z is a P"-ideal if for every C-decreasing sequence A,,, for n € N of
ZI-positive sets there is a Z-positive set A, in Z such that A, O* A, for all n.

In other words, Z is a P-ideal if the partial ordering Z, C* is o-directed Note
that trivial ideals are (trivially) P-ideals. The following is well-known, but we
include its proof as it anticipates some of the ideas used in proofs that quotients
over layered ideals are N;-saturated given in §11.1.

Lemma 1.3.3. (1) The intersection of a countable family of dense ideals is
a dense ideal.
(2) The intersection of a countable family of P-ideals is a P-ideal.

PRrROOF. (1) Suppose that Z,,, for n € N, are dense ideals. Let Z =, Z,, and
fix an infinite subset A of N. Since each Z,, is dense, we can find a C-decreasing
sequence A, for n € N, of subsets of N such that A,, € Z, for all n. Let m(n) € A,
for n € N, be such that m(n) < m(n+1) for all n. Then the set B = {m(n) : n € N}
is infinite, B\ A,, is finite for all n, and Blin(",Z,. Since A was arbitrary, this
shows that (1), Z,, is dense.

(2) Suppose that Z,, for n € N, are P-ideals. Let Z = (), Z,, and choose A,, € 7,
for n € N. Since Z,, is a P-ideal, we can choose B,, € Z,, such that A,, \ B,, is finite
for all n. By replacing A, with Uj<n A; and B,, with (,.,, B; we may assume
that A, C A,,+1 and B,,1 C B, for all n. Let

c=U,A.,N ﬂjgn B;).
Then A, C* C, C C* B, for all n, and C € Z. Since the sequence (A,) was
arbitrary, this proves that Z is a P-ideal. ([

j<n
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An XNg-limit in a Boolean algebra is a strictly decreasing sequence that has the
greatest lower bound or a strictly increasing sequence that has the lowest upper
bound.

Lemma 1.3.4. An ideal T is a P'-ideal if the quotient P(N)/T has no No-limits.

PROOF. A counterexample to being a Pt-ideal is clearly an Ro-limit. On the
other hand, if there is an No-limit in P(N)/Z then by taking intersections (and
complements if the sequence is increasing) one obtains a violation of being a Pt
point. ([

Example 1.3.5 (Ideals Fin x() and § x Fin). The ideal Fin X is the Fubini product
of the ideals Fin and (), therefore some A C N? belongs to Fin x{) if V>*°n(4,, = 0).
This ideal is F,,, being equal to the union of the closed sets P(n x N).

The ideal () x Fin is the Fubini product of # and Fin, and therefore some A C N2
is in @ x Fin if Vn(A,, € Fin). This ideal is F,4, because A € () x Fin if and only if

(Vm)(3n)(Vk > n)(m, k) ¢ A.

Taking n = f(m) in the previous line, we obtain an alternative equivalent definition
of §) x Fin. It is the ideal of all subsets or N? generated by the sets below the graph
of a function. To wit, if f: N — N, the set of all pairs below the graph of f is

Iy ={(m,k): k< f(m)}
Then A € () x Fin if and only if A C T’y for some f.

Lemma 1.3.6. Suppose that T is an ideal on a set X.
(1) If T does not include a cofinite subset of N then Fin XZ is not a P-ideal.
(2) If T is a P-ideal then §) x T is a P-ideal.
(3) If a proper ideal includes Fin x Fin then it is not a P-ideal.

In particular, Fin x0) is not a P-ideal and ) x Fin is a P-ideal.?

PRrROOF. (1) Suppose Z does not include a cofinite subset of N. Then m x N is
in Fin xZ for all m. If A C N? is such that m x N C* A for all m, then A4, is a
cofinite subset of N for all n, hence A ¢ Fin x I.

(2) Fix A(m) € 0 x Z for m € N. Since Z is a P-ideal, for every n there is
B(n) € T such that {n} x B(n) 2* A(m), for all n. We may also assure that
{n} x B(n) 2 A(j) for all j < n. Let B = J,,{n} x B(n). Then B € ) x Z. For
every m we have that A(m),, \ B is finite for all n and A(m),,\ B = 0 for all n > m.
Therefore A(m) \ B is finite for all m, as required.

(3) This is because if a set that includes all m x N modulo finite, then its
complement belongs to () x Fin and hence to Fin x Fin. O

Note that if Z is a proper ideal that includes a cofinite subset of N, B, (for
example if Z = P(N\ {0})) then Fin xZ is isomorphic to Fin.

Here is a generalisation of the second part of Lemma 1.3.6 whose proof is, being
a minor modification of the given proof, omitted.

Lemma 1.3.7. Suppose Z(n), for n € N, is a P-ideal on set X (n). Then
{AC U, {n} x X(n): (Vn)A, € Z(n)}
is a P-ideal on |J,{n} x X(n). O

2In set-theorese this translates as b > N,
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1.4. Lower semicontinuous submeasures and analytic P-ideals

Apart from the definitions, this section contains the statement (but not the
proof) of Solecki’s and Mazur’s characterisation of analytic P-ideals (Theorem 1.4.6)
and its consequence, that an analytic P-ideal Z is either F,, or satisfies D xFin <gp Z
(Corollary 1.4.8).

1.4.1. Submeasures.

Definition 1.4.1. If B is a Boolean algebra, then ¢: B — [0, c0] is is a submeasure
on B if

@(0) =0,
@(A) < p(AUB) < p(A) + ¢(B),

for all A, B in B. If B = P(X) for some set X then ¢ is called a submeasure on X.
Since we will not need submeasures on P(B) when B is a Boolean algebra, this
terminology is unambiguous. >

Definition 1.4.2. If ¢ is a submeasure on a set X, then its support is
supp(p) = {n € X : o({n}) # 0}.
Submeasures ¢ and ¥ on X are orthogonal if they have disjoint supports. Let
[v[l = v(N),
at™ (©) = SuPgecqupp(e) LKD),
at” (¢) = infyesupp(p) P({k})-
Definition 1.4.3. If ¢ is a submeasure on N, let
Fin(p) = {4 : p(A4) < oo},
Exh(p) ={A: lirrln e(A\ n) =0}

Since ¢ is nonincreasing, we have Exh(p) = {A : inf,, (A \ n) = 0}.

If ¢ is a submeasure which is Borel-measurable as a function on P(N) then
Fin(y) and Exh(y) are Borel ideals on N. Conversely, every Borel ideal Z on N is
equal to Fin(y) for the Borel submeasure ¢ defined by ¢(A4) = oo if A ¢ T and
p(A)=0if AcT?

It will be convenient to consider ideals and submeasures on countable sets other
than N. This change does not affect the definition (or properties) of Fin(y), and
Exh(y) is defined as follows®):

Exh(p) ={A: inf p(A\ F) =0}
xh(p) = {A: inf p(A\F) =0}
A submeasure ¢ on N is called lower semicontinuous if every A C N satisfies
p(A) = le (AN (n+1)).
This is equivalent to ¢ being lower semicontinuous in the Cantor set topology

on P(N).

30ne could talk about submeasures on the Stone spaces of B, but the route taken here appears
to be more reasonable.

4This apparently silly fact will be of use in §4.2.

5We write F € X for ‘F C X and F is finite’.
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Lemma 1.4.4. If ¢ is a lower semicontinuous submeasure supported by N, then
Exh(p) is an F,s P-ideal, and Fin(yp) is an F, ideal which includes Exh(y).
Also, Exh(y) is dense if and only if limsup,, ¢({n}) = 0.

ProoF. If ¢ is lower semicontinuous then Fin(¢) = U, {4 : ¢(4) < n} is
F, and Exh(¢) = N, U {4 : ¢(A\n) < 1/(m+ 1)} is F,s5. The fact that
Fin(¢) C Exh(yp) follows by the Cauchy criterion for convergence of a series.

It only remains to see that Exh(¢p) is a P-ideal. Assume A; (i € N) is a sequence
of sets in Exh(yp). Fix n,, for i € N, such that o(A4; \ n;) < 27 for every 4, and let
Ase = U;(A; \ n;). Fix n € N and let m be such that ¢(UJ,.,, A; \ m) <2771
Then p(As \ m) < 27", Since n was arbitrary, A is in Exh(y).

To prove the second statement, note that limsup,, ¢({n}) > 0 if and only if the
set Ac = {n: o({n}) > €} is infinite for some £ > 0, and that a set has no infinite
subset in 7 if and only it is equal modulo finite to A, for some & > 0. O

Every analytic P-ideal is of the form Exh(p) for a lower semicontinuous sub-
measure ¢ (Theorem 1.4.6). Here are some explicit examples. They will not be
used, and the proofs are left to the reader.

Example 1.4.5 (Explicit submeasures). (1) The ideal () x Fin is equal to
Exh(yp) for the lower semicontinuous submeasure ¢ defined on N? by
1
A) = .
#(4) min{n : A, # 0} +1
(2) For summable ideal Z; associated with f: N — R (§1.5.1) we have Z; =
Fin(pys), where

pp(A) =" 1)
i€A
is a lower semicontinuous measure (every lower semicontinuous measure
on N is of this form).
(3) EU-functions and EU-ideals had been defined in §1.7.1. If f: N — R,
we write pup(A) = >, o4 f(n). If fis called an EU-function if py(N) = oo
and lim,, f(n)/ps(n + 1) = 0. Define®

This is a lower semicontunuous submeasure. Recall that the f-density
was defined as dy(A4) = lim,, %(:)") and that EU; = {A:d;(A) =0}. It
is not difficult to check that EU ¢y = Exh(py).

(4) Suppose that Z(n), for n € N, is a P-ideal on set X (n). By Lemma 1.3.7,

J={ACU,{n} xX(n): (Vn)A, € I(n)}

is a P-ideal on Y = J, {n} x X(n). If Z(n) = Exh(p,) then define a
submeasure 1 on Y as follows. First let ¢,, = min(g,,, 1/n); this operation
does not change the Exh of the submeasure. Then let

$(A) = sup p(Ay).
It is an exercise to verify that J = Exh(v).

6The displayed formula presents a rare occasion when identifying n with {0,...,n — 1} may
cause some confusion.
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Not every ideal of the form Fin(p) for a lower semicontinuous submeasure is a
P-ideal. For example, define ¢ on N? by

e(A) =sup{n: A\ (n x N) # 0}.
Then Exh(p) = Fin(N?) and Fin(¢) = Fin x() (see Example 1.3.5).

1.4.2. Characterisation of analytic P-ideals and some consequences.

Theorem 1.4.6 (Mazur, Solecki). Let Z be an ideal on N. Then

(1) T is an F, ideal if and only if T = Fin(p) for some lower semicontinuous
submeasure .

(2) T is an analytic P-ideal if and only if T = Exh(p) for some lower semi-
continuous submeasure ©.

(3) T is an F, P-ideal if and only if T = Fin(p) = Exh(y) for some lower
semicontinuous submeasure . (]

Proof of the first part is in [115, Lemma 1.2] (it can be deduced from Lemma 1.2.3).
Proofs of the other two parts are in | , Theorem 2.1]. Solecki proved the following
more precise statement; it follows by combining Theorem 1.4.6 with Lemmas 2.2—
2.5 in [136] (for closed approximations see §1.2).

Proposition 1.4.7. IfT is an analytic ideal on N, then the following are equivalent.
(]) Fin X(Z) ﬁRB T.
(2) If Ky, for n € N, are closed hereditary subsets of P(N) none of which is
an approximation to I, then Un K, is not an approximation to T.
(8) T = Exh(p) for a lower semicontinuous measure . O

Part (2) implies that the family of closed hereditary subsets of P(N) that are
not an approximation to Z is, in the terminology of [100], a o-ideal of compact sets.
By [100], this set is G in the Vietoris topology and an argument analogous to the
Birkhoff-Kakutani metrisation theorem can be used to prove (3).

Corollary 1.4.8 below is also a consequence of [134]. Tt refers to the Rudin-Blass
ordering defined in §2 that is surely familiar to many readers.

Corollary 1.4.8. Suppose that T is an analytic P-ideal. Then the following are
equivalent.
(1) T is not F,.
(2) There is a partition of N into T-positive sets, N = | |, A, such that every
B C N satisfies B € Z if and only if BN A, € T for all n.
(3) (Z) x Fin <RB T.

PrOOF. By Theorem 1.4.6, T = Exh(yp) for some lower semicontinuous ¢. If
there is € > 0 such that p(A) < e implies A € Z, then

K={BCN:p(B)<ce}
is a closed approximation to Z such that Z = KU Fin, hence 7 is F},.
It therefore suffices to prove that the following is equivalent to (2) and (3).
(4) For every € > 0 some Z-positive set X satisfies p(X) < e.

Assume (4). Since every Z-positive set can be partitioned into two Z-positive sets,
we can find disjoint Z-positive sets A, for n € N, such that p(4,) < 27" for all
n > 1. We may assume | |, A, = N. For B C N such that BN A,, € Z for all n we
have that A € Exh(y), and therefore (2) holds.
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If (2) holds, then since Corollary 3.2.3 implies Fin <gp Z | A,) for all n, (3)
follows.

Finally, assume (3) holds. Since () x Fin is not F,, and RB-reduction is contin-
uous, Z cannot be F, and (4) follows. (]

1.4.3. Submeasures on Boolean algebras. This should not lead to confu-
sion. A submeasure on a Boolean algebra B is strictly positive if it assigns a strictly
positive value to every nonzero element. A submeasure on a set X is strictly positive
if it is strictly positive as a submeasure on P(X). The following definition will be
needed only sporadically.

Definition 1.4.9. A submeasure ¢ on a Boolean algebra B is continuous if for
every decreasing sequence A,,, for n € N, in B we have ¢(,, An) = inf,, ¢(4,).

A submeasure on an atomless Boolean algebra is called pathological if it does
not majorise any nonzero finitely additive functional. The existence of a continuous
pathological submeasure on the algebra of clopen subsets of P(N) is a deep theorem

([141]). With the above definition, no lower semicontinuous submeasure on a set X
could be pathological. The following (nonstandard) definition is taken from [36, p.
21].

Definition 1.4.10. A submeasure ¢ on N is pathological if there is a subset A of
its support such that for every measure p on N, p < ¢ implies p(A4) < p(A4).

An analytic P-ideal Z is pathological if every submeasure ¢ such that 7 =
Exh(¢) is pathological P(yp) = co and non-pathological otherwise.

The importance of this notion largely stemmed from the approach to lifting
theorems of [36] that relied on stabilisers and Ulam-stability of approximate ho-
momorphisms . Some analytic P-ideals are pathological, as a consequence of Theo-
rem 4.4.1 using [36, Theorem 1.9.2] and Theorem 4.4.2. We do not reproduce these
theorems here because the old approach to lifting theorems is now replaced with
the Fubini property.

1.5. Examples of F, P-ideals

1.5.1. Summable ideals. These ideals were introduced by Mathias ([112])
and studied, among others, by Mazur ([115]). The summable ideal 7, ,,, was also
considered by Erdos and Monk (see [21]).

Summable ideals are ideals of the form

Iy ={A: ZneAf(n) < oo}
for some positive function f such that >, f(n) = co. For a function f: N — R,
let 1y denote the measure associated to f,

pp(s) = Dpes f(K)
so that Zy = {A : pus(A) < oo} = {A : lim, (A \ n) = 0}. In other words, with
©(A) = > ,ca f(n), we have Zy = Exh(yp) = Fin(y) (see Theorem 1.4.6).

Thus, every summable ideal is an F, P-ideal. This can be seen explicitly by
noting that it is equal to the union of closed sets {A C N: >’ _, f(n) < k}, for
k € N. Also, Cauchy’s criterion for convergence of a sequence easily implies that
Z; is a P-ideal.

We will return to summable ideals in §2.6.
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1.5.2. Simple examples of non-summable F, P-ideals. If N = | | J,,
all sets J,, are finite, and y,, is a submeasure on J,, then Zn pn is a lower semi-
continuous submeasure and Exh(p) = Fin(y) is an F, P-ideal. At some point it
was not clear whether there exists an F, P-ideal which is not summable.

Pathological submeasures have already been used to construct F, ideals with
peculiar properties. Mazur ([115, Theorem 1.9]) constructs an F, ideal which is
not included in any summable ideal using one of the most frequently rediscovered
examples of a pathological submeasure (see [146], [140], [91]; a much deeper ex-
ample of a pathological submeasure on an atomic Boolean algebra was constructed
in [141]). Mazur’s ideal is not a P-ideal, but the following gives a non-pathological
F,, P-ideal which is not summable.

Example 1.5.1. There is a non-pathological F,, P-ideal Z on N which is not sum-
mable. For k € N let I, = [2F,2%+1) and define 1,: P(I}) — R, ¢: P(N) — R,
and an ideal Z by

min(k, |s|)

Yr(s) = 2
Y(A) =3 Ye(AN I),
T = {A:(A) < o).

We claim that 7 is not equal to a summable ideal 7y for any function f. Assume
this is not true, and let f: N — R, be such that Z; = 7. We claim there is an
integer M such that

(L1) T« s (1) (1) < M) € T.

Assume this fails for all M. We will choose a sequence of finite disjoint sets w; such
that for all j (recall the notation pup(A) =" -4 f(n)):

15 Uicw, 1i)

27
U, 1)
1 2
This sequence is constructed recursively as follows: If wq,...,w,, had been chosen,

let I > m + 1 be such that 2! > max U;nzl Wi, and consider the set A,,41 of all
k > 1 for which py(Ix)/¥(Ix) > m + 1. Then this set is not in the ideal, and,
since ¥ (I) < 1/(m + 1)% for all k € A,,11, there is w1 € A,,yq such that
1/(m+1)* < P(Urew,, ., Ik) < 2/(m+1)% Let W =J; w;. Then the set

X =Uiew li
belongs to Z \ Zy. This is because for all j we have

Ky (Uiij Ij) >J- in = %7 and (Uiewj Ij) < %2

This finishes the proof that there is M satisfying (1.1). Fix such M and let A =
{k s pyp(Ip)/v(Ix) < M}. Then ), ., 1/(k+1) = oco. For every k € A there is a
k-element set sy C I, such that

M k M

Mf(sk)ﬁf'sz:?k
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and therefore Y = (J,c 4 sx € Zy \ Z which contradicts Z = Zy.
This proof gives a more general fact (see Definition 1.4.3 for Exh(yp)).

Proposition 1.5.2. If {¢,} is a sequence of submeasures with pairwise disjoint
finite supports, then the following are equivalent:

(1) The ideal Exh(3,, ¢n) is summable.

(2) There is a sequence of measures {v,} such that supp(vy,) = supp(¢,) and

Zn sup 4 [n(A) — on(A)| < 0. O

1.6. More examples of F, ideals

Solecki’s ideal. In [137], Solecki defined the following ideal on a countable set
Q.

Definition 1.6.1. Let A denote the Haar measure on {0, 1} and let S be the ideal
on Q = {U € Clop({0,1}) : A\(U) = 1/2} generated by sets whose intersection is
nonempty.

The following is well-known but the literature appears to contain pointers to
places where it was proved instead of a (simple) proof that we include for reader’s
convenience.

Lemma 1.6.2. The ideal S is a proper, dense, F, ideal.

PrROOF. This is a proper ideal because for every F' € {0,1}" there is U € Q
disjoint from F'. To prove that it is F,, for n € N let

X(n)={ACQ:thereis f: A—n, N f1({j}) #0 for all j < n}.

Clearly S = J,, X(n) and it will suffice to prove that each X'(n) is closed. For this
compactness argument, fix A € X(n) such that ANk € X(n) for all k. Let

T={(s,k):s: Aﬁk%n,ﬂsil({j}) #( for all j < n}

and order T by (s,k) C (t,1) if k <l and t | k = s. Then T is a finitely-branching
(to be precise, each node has at most n immediate successors) tree. For each k € N,
the k-th level of T' is nonempty because ANk € X(n). By Konig’s lemma, T has
an infinite branch and this branch defines a partition of A into n sets each of which
has the finite intersection property. Since all sets in €2 are compact, each of these
pieces has nonempty intersection.

A different (only cosmetically but arguably, in light of the Mazur—Solecki char-
acterisation of F, ideals Theorem 1.4.6, more appropriate) proof that S is F,, pro-
ceeds by defining a submeasure ¢: P(N) — N by ¢(A) = min{n : A € X(n)}, with
min () = co. The above compactness argument shows that ¢ is lower semicontinuous
and therefore § = Fin(y) is Fy.

To prove that S is dense, let A C ) be infinite. For each n the set

Fn)={zxc{0,1}N:|{UcA:zcU} <n}
is closed, and F(n) C F(n+1) for all n. If z € {0,1}<N\ U, F(n), then the set
{U € A:z € U} is infinite, included in A, and it belongs to S. It therefore suffices
to prove that | J,, F(n) does not cover {0,1}. Assume otherwise. For every n > 1
we will find finite G(n) C F(n) and for z € G(n) distinct clopen sets U(zx, j) € A,
for j <min A such that z € (;,, U(z,j) and U g Nj<, U, 5) 2 F(n). For
n = 1 the existence of these objects is a consequence of compactness. Note that
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UsecyNj<1 Uz, ) = F(1), and in particular both F(1) and F(2) \ F(1) are
clopen. We can therefore again use compactness to find G(2) and sets U(x,j) € A
for z € G(2) and j < 2 such that U,cqp) <2 U(z,j) = F(2) \ F(1). Then
F(3)\ (F(2) U F(1)) is clopen, and we can proceed like this.
Since |J,, F(n) = {0,1}", a large enough n satisfies A\(F(n)) > 1/2. Since A
is infinite, there is V' € A\ U, {U(x,j) : © € G(k),j < k}. As A(V) = 1/2,
we have VN F(n) # 0. If k < n and z € V N F(k) then V # Ul(x,j) for j < k;
([

contradiction.

Eventually different ideal(s). The following ideal resembles Fin x Fin and plays
an important role in study of the Katétov order.

Lemma 1.6.3. The eventually different ideal is the ideal on N? defined as
ED = {A CN?: limsup|A,| < oo}

and EDriy is the ideal on [],, m = {(m,n) € N* : n < m} defined by
EDyin = {A C[],, m : limsup,, |A,| < oo}.
Each of these ideals is a proper, dense, F, ideal.

PROOF. It clearly suffices to prove these claims for £D. It is clearly proper
and dense. For n € N let

X(n) = {ACN?: (Vk > n)|Ax| < n}.
The complement of X'(n) is open and £D = |J,, X' (n). O

For more see [76, §3.2].

1.6.0.1. Kanovei-Lyubetskiy ideals. The following is based on a class of ideals
introduced in [93]. Let D be a countable elementary submodel of the Boolean
algebra P(N) and let T be the set of all tuples of the form (m,X,As : s € X)
where m € N, X is a nonempty and proper subset of P(m), A5 € D is such that
AsNm = s for s € X, and moreover for all s and ¢ in P(m) we have the following.

(KLl) If sNnt € X then As n At = Asﬂt~

(KL2) If m\ s € X then N\ A; = A,,\,.
Clearly the set I is countable. For an element p of I write p = (m?, X?, AP : s € X)
and UP = {A € P(N): AnmP € XP}. Let

KLpwy ={Z C1: thereis F' € P(N) such that F'\ U? # () for all p € Z}.
The proof of the following is similar to that for Lemma 1.6.2.
Lemma 1.6.4. The ideal KLp ) is a proper Fy ideal. (]

Kanovei and Lyubetskiy defined analogous ideal KLg for an abelian Polish
group G, but with conditions (KL1) and (KL2) replaced with the analogous con-
dition involving the group operation. The ideal Lg is analytic for every abelian
Polish group G, but if G is o-compact then it KL is an F, ideal. The motiva-
tion for this definition is that these ideals fail a variant of the Radon—Nikodym
property (§4.1). According to [93], these ideals were inspired by Solecki’s ideal
(Definition 1.6.1), but the idea is also closely related to the examples in [33, Theo-
rem 7] and [37, Theorem 3.3], also defined in order to provide counterexamples to
the Radon—-Nikodym property.
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A large family of F, ideals inspired by the LV-ideals (§1.7.3) was defined by K.
Mazur ([114]. These ideals are of the form Fin(sup,, ¢,,) where ,, are submeasures
that concentrate on disjoint finite sets and satisfy conditions (LV1) and (LV2) from
Definition 1.7.7.

1.7. Analytic P-ideals

1.7.1. Erdés—Ulam ideals (EU-ideals). A function f: N — R, is called an
EU-function if it satisfies the following conditions (writing py(A) = >, .4 f(n)):
(1) pp(N) = oo
(2) lim,, f(n)/pr(n+1)=0.
If f is an EU-function, the upper f-density on N is defined by
: 2icann £ (1)
df(A) = limsup =2&40° 2
! novee Sicn J(0)
This function is subadditive (it is a submeasure, if necessary you can peek ahead
at Definition 1.4.1) and the set

(SZ/{f = {A : df(A) ZO}

is an ideal that includes Fin. This is a P-ideal; the reader may prove this easily and
we will return to this point in §2.7.2. Erdos—Ulam ideals were introduced by Just
and Krawczyk in [88]. Important cases of EU-ideals are the ideal Zy of asymptotic
density zero sets (obtained with f(n) =1):

ZO{AQN: i A0 0},

n—00 n

and the ideal Zi,g of logarithmic density zero sets (obtained when f(n) =1/n):

C Yieann /i
Zioe =< ACN: 1 teAnn =0,.
s { R S VIR A

The class of EU-ideals is, unlike other classes of ideals considered here, not closed
under isomorphisms. In Theorem 2.7.8 we will describe the class of ideals isomor-
phic to an EU-ideal.

1.7.2. Density ideals and generalised density ideals. The following def-
inition is taken from [36].

Definition 1.7.1 (Density ideals). For a sequence p = {u;} of orthogonal measures
on N concentrating on disjoint finite sets define a submeasure ¢, by

Pp = SUp; Hi-
Then
Z, = Exh(p,)

is the density ideal generated by a sequence of orthogonal measures (shortly, a den-
sity ideal). If ||vy]] = 1 for all n then the sequence of measures {v,} is called
normalised, and the density ideal Z,, is normalised.

For a sequence 1, of orthogonal submeasures concentrating on finite sets define
a submeasure @, by ¢y = sup; 1;. This is a lower semicontinuous submeasure and
the ideal Z,, = Exh(py) is called a generalised density ideal.
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Remark 1.7.2. As Jacek Tryba pointed out, the class of density ideals generated
by a sequence of measures supported on disjoint intervals is strictly smaller than

the class of density ideals as in Definition 1.7.1 ([147, Lemma 3.3]).
Every density ideal as per Definition 1.7.1 is isomorphic to one in which mea-
sures p, concentrate on disjoint intervals. In [41], [44], and [147, Definition 3.2]

an ideal Z,, is called a density ideal if and only if the measures i, concentrate on
disjoint intervals. Analogous remark applies to generalised density ideals, and in
[147, Definition 4.1] an ideal is called generalised density ideal if it is of the form
Exh(sup,, ¥, ) where 1,, are orthogonal submeasures concentrating on disjoint finite
intervals.

We'll stick to Definition 1.7.1, so that our classes of ideals (except for the EU-
ideals) are closed under isomorphisms.

Since a generalised density ideal is not affected if v, is replaced with min(1, ¢,,)
for all n, introducing normalised generalised density ideals makes little sense. As
the supports of submeasures 1/, are assumed to be finite and disjoint, A € Exh(¢py)
if and only lim sup,, ¥, (A) = 0 and

(1.2) Zy ={A CN:limsup, ¢¥,(A4) = 0}.
Recall that an ideal 7 is dense if every infinite subset of N has an infinite subset
in Z.

Lemma 1.7.3. FEvery generalised density ideal is a P-ideal, and the condition
limsup,, at* (¢,) = 0 is equivalent to asserting that Z, is dense.

PROOF. The first part is true for all ideals of the form Exh(p) for a low-
ersemicontinuous submeasure . For the second part, note that since the sup-
ports of ¢,’s are finite we have lim; sup, ¢, ({j}) = limsup, at*(¢,) and apply
Lemma 1.4.4. (]

Example 1.7.4. The ideal § x Fin (§1.3.5) is a density ideal. Let
$m = {(i,j) €N? i+ j =m}
pm(A) = max{37": (i,j) € AN s}
To see that § x Fin = Z,,, fix A C N2,

Fix m. If AN ({m} x N) # 0, fix (m,j) € A and note that pi,4;(A4) > 37™.
Thus if A ¢ @ x Fin then limsup,, un,(A) >3"™ and A ¢ Z,. If AN (m x N) =0,
then we have i, (A) < 3,5, 37" <2-37™ for all n. Therefore if A € () x Fin then
for every € > 0 there is F € N? such that p,,(A\ F) <eand A € Z,.

Example 1.7.5 (Dense density ideal which is not isomorphic to an EU-ideal). Let
Jy = [2",27F1) ] the ideal

Zoo = {A : limsupM = 0}
n n

is a dense density ideal. Theorem 2.7.8, once proved, will imply that it is not
isomorphic to an EU-ideal.

There is an example of a density ideal that is not an EU-ideal, but is isomorphic
to one ([147]). By the following lemma, all dense density ideals that are not
isomorphic to an EU-ideal look rather similar (see also Theorem 11.2.3). Note that
Z,, is uniquely determined by I,, and p,, but not vice versa.
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Lemma 1.7.6. If Z, is a dense density ideal, then it is either an EU-ideal or
tny In (n € N) can be chosen so that limy, p, (I,) = oo.

PROOF. Assume Z, is not an EU-ideal. If sup, pn(l,) < oo, then Theo-
rem 2.7.8 implies that Z,, is an EU-ideal. Hence there is an infinite A C N such

that liminf,ca pn(l,) = oco. We may assume that A is coinfinite, and by re-
indexing that A = {2n: n € N}. Let J,, = I5,—1 U, and v,, = pop—1 + pon. Then
Z, = Z, is as required. ([

1.7.3. LV-ideals. A large class of generalized density ideals was introduced
in [110], where it was proved that the quotients over these ideals are not Borel-
isomorphic, even when considered with no algebraic structure. The salient property
of these ideals is given by the following.

Definition 1.7.7. A generalized density ideal Z, given by submeasures ¢,, con-
centrating on disjoint finite sets I,, satisfying the following two conditions is called
an LV-ideal.

(LV1) ¢;(I;) > 1 for all 4, and

(LV2) (Yk)(Ve > 0)(V*°n)

(Vag, . ..,ax C I,)|pn(apAag) — 1?313( on(a;Aaiq1)| < e.

By Lemma 1.7.3, the following condition is equivalent to Z, being a dense
ideal.

(LV3) lim, maxjer, ¢n({j}) =0,

Although the definition of LV-ideals in [44, §2.11] does not include ((LV3)). It
was tacitly assumed because the conclusion [44, Theorem 5.5] fails without this
assumption.

Example 1.7.8 (An LV-ideal). For an increasing sequence {n;} of natural numbers
let I; be pairwise disjoint intervals such that |I;| = 2™ and let

wi(A) =logy(|ANL| +1)/n;.
Then LV = Z, is a dense LV-ideal.

One could increase the logarithm base or even iterate log functions, but quo-
tients associated with the resulting ideals would be similar (Theorem 11.2.6).

Lemma 1.7.9. If Z, is an LV-ideal, then its restriction to any positive set A is
an LV-ideal.

Proor. Write I, = supp(¢n) N A. The proof is very similar to that of
Lemma 2.7.4. If there is ¢ > 0 such that X = (J{I,, : ¢n(I,)) < €} belongs to Z,,.
By discarding |J,,c x In and replacing the restriction of ¢,, to I,, with 1, = Ppe
forn ¢ X, Z, = Z, | A is as required.

We may therefore assume that that there is a decreasing sequence ¢, such that
lim,, £,, = 0 and each of the sets

Yin ={n:em < llonll < em-1}
for m > 1 is infinite. By manipulating this sequence as in the proof of Lemma 2.7.4,
one obtains submeasures v, as in Definition 1.7.7 and this shows that Z, [ A is
isomorphic to Zy. O

1.7.4. Between density and summable ideals.
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1.7.4.1. The Hrusak—Zapletal ideal. The following interesting analytic P-ideal
was defined in [75, Example 3.12] . Fix a decreasing sequence 1, for n € N, in
(0,1), let fn(k) = k™", and let Z,, be the corresponding summable ideal, Zy, .
Then 7, > ry41 implies Z,, C 7,41, and a standard calculus argument shows that
for every Z,y1-positive set A there is B C A in 7,41 \ Z,,. Then N, Z, is an Fy;
P-ideal (Lemma 1.3.3). Not only that it is not F,, but unlike any quotient P(N)/J
over an Fy ideal 7, P(N)/Z as a forcing notion collapses X; if the CH holds ([75,
Proposition 3.11]).

1.7.4.2. Non-pathological analytic P-ideals different from both density and sum-
mable ideals. Classes of density and summable ideals certainly do not exhaust the
class of all non-pathological analytic P-ideals—for example, consider ideals of the
form 7y @ Z,,. We give an example of a

Example 1.7.10. Let Z be the ideal on the set {0,1}<N of all finite sequences of

{0,1} defined as follows. A submeasure ¢ with supp(y) = {0,1}<N is defined by:
p(A) = SUPge{0,1}¥ Zm[neA %

This is obviously a non-pathological submeasure. Let J,, be the ideal on {0,1}<N

generated by its branches, and let (Jp,,Z) denote the ideal generated by Z and J,;.

For t € {0,1}<N let [t] be the set of all s € {0,1}<N end-extending ¢.

Claim 1.7.11. The following are equivalent for A C {0,1}<N:
(1) A (Tor,T).
(2) 1 A is not summable.
(3) There is a B € I [ A such that Z | B is a proper density ideal.

PROOF. For a set in A € Ji, a function f: A — Ry by f(4) =3, ,cal/n
satisfies Z | A =Ty [ A. Therefore if (1) fails, (2) fails as well. Since (3) obviously
implies (2), it remains only to prove (1) implies (3). So let A be such that for every
B € Jur set A\ B is not in Z, and let

T(A) = {t € {0,1}=": AN[t] & (For, T)}

The tree T'(A) is infinite, so by Konig’s lemma it has an infinite branch C'. Then
for some ¢ > 0 we have (let {0,1}=" be the set of all ¢+ € {0,1}<N of length < n):

lim p((A\C)\ {0.1}5") > &,

Now recursively pick a sequence sy, of finite chains of {0, 1} <Y included in A\ C such
that £/2 < ¢(s) < € for all k and every t € s is incomparable with every u € s,
for [ # k. This is done as follows: If s1,..., s, are already chosen and satisfy the
conditions, pick an n such that Ule s; € {0,1}=". Let t € C be of length > n and
such that [t] N (A\ C) & (Jor,Z). Find s C [t] N (A \ C) such that ¢(s) > /2, and
let s C s be a finite chain such that ¢(s;) > /2. This describes the construction.

If s, are as above, then J, s is not in Z, pup = ¢ | si is a measure for every k,
limy, at™(pg) = 0, and (D N Y, sk) = supy, ur(D), therefore Z [ |J,, sk is a proper
density ideal. |

By Claim 1.7.11, every A such that A N B is Z-positive for infinitely many
branches B of {0,1}<N has subsets Ay, A; such that Z | Ay is a dense summable
ideal and Z | A; is a proper density ideal. ([
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1.7.5. Analytic P-ideals from functional analysis and Borel equiva-
lence relations. For a while it was unclear whether there F,, P-ideals substantially
different from summable ideals existed (see [99], [116]), and in particular whether
some F, P-ideal is not of the form Exh(zn cpn) for a sequence of submeasures with
pairwise disjoint finite supports. The discovery of such ideals (see [135], [35], [38])
required importing ideas from the theory of infinite-dimensional Banach spaces

If G is a Polish group and a,, is a sequence in G, then

{ACN: Y ,an is unconditionally convergent }

is an ideal. By slightly extending a result of [134] (Theorem 1.4.6), in [12] it was
proved that Z is an analytic P-ideal if and only if it is of this form.
If X is a Banach space and z,,, for n € N, is a sequence in X, then

{A C N: the series ), 4 =, is unconditionally convergent}

is an ideal on N. By [12], an ideal is of this form if and only if it is a non-
pathological analytic P-ideal. If X is an unusual Banach space, such as Tsirelson’s
space ([149]) or its dual, then the obtained ideals have unusual properties. In [35],

[153], [38] ideals associated to Tsirelson’s spaces were shown to lead to interesting
Borel equivalence relations. For more on the relation between Borel equivalence
relations and Borel ideals on N see [96] and [92].

1.8. More examples of F,; ideals

1.8.1. Matrix summability ideals and a generalisation. These ideals,
introduced in [60], form the well-studied class..

Definition 1.8.1. A ‘density matrix’ A = (a;; : i,j € N) of nonnegative reals is
regular if the following conditions hold.

(1) lim; a;; = 0 for all j.

(2) > aij < oo for all i.

(3) lim; >~ a;; =1 (in particular this limit exists).
The upper A-density of X C N is dA(X) = limsup,; >
summability ideal associated with A is

jep @iy and the matriz

Z(A) = {X CN:dA(X) =0}.
In other words, with p;(A4) = > {a;; : j € A} we have
Z(A) = {X C N:limsup p;(A) = 0}.

By [59, Lemma 2.28], for every ideal of this form one may choose these measures so
that the support of each p; is finite, and for every n the set {i : supp(u;) Nn # 0}
is finite.

Every matrix summability ideal is F,s, as a routine counting of quantifiers
shows. This also applies to the ideals D, defined in Lemma 1.8.3 below.

Example 1.8.2. Not every matrix summability ideal is a P-ideal. For example, let
N = ||,, A» be a partition into infinite sets and let y,, be a measure on A,, such that
Exh(uy,) is a proper summable ideal. Then the corresponding matrix summability
ideal satisfies A,, € Z(A) for all n, but no set in Z(A) includes all 4,, modulo finite.
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See [148], [15, Example 4.16], [59, Section 4], see [6, Proposition 12], and [147,
Proposition 4.5 and Proposition 4.6] for more on matrix summability ideals.

Taking ¢,,, for n € N, in the following lemma to be measures and requiring
that {n : supp(p,) N m # 0} is finite for all m results in a matrix summability
ideal.

Lemma 1.8.3. Suppose that ¢, for n € N, are lower semicontinuous (not neces-
sarily orthogonal) submeasures on N such that limsup,, ¢, (N) > 0. Then

(1.3) D, ={A C N:limsup ¢,(A4) = 0}

is an Fys ideal on N.
If limy, (¢n ({k})) =0 for all k € N and limsup,, ||¢,|| > 0, then D, is a proper
ideal that includes Fin

PRroOF. It is clear that D, is hereditary and closed under taking finite unions.
Whether it includes Fin and whether N € D, depends on the choice of the sub-
measures. To see that it is F,g, fix m and n and let

X = {A CNW > m)p(A) < 1/n}.

This is a closed set, and Dy, = ,,, U,,>m Xn,n-

It is clear that N € D,, if and only if limsup,, ¢, (N) > 0. If lim,, ¢, ({k}) = 0
for every k € N, then every finite F' C N satisfies ¢, (F) = 0 for all but finitely
many n and Fin C D,,. O

Lemma 1.8.4. Every matriz summability ideal is a proper ideal of the form D,
that includes Fin for a sequence i, of lower semicontinuous measures on N.

PROOF. Suppose that A = (a;; : 4,j € N) is a regular density matrix and
define p1;(X) = 3oy aij- Then p;(N) < oo for all N and lim; 41;(N) = 1, hence
lim sup; 5 (N) > 0. Also, lim; p1;({j}) = lim; a; ; = 0 because A is regular.

Then dA(X) = limsup, u;(X). Since lim; a;; = 0 for all j, dA(s) = 0 for every
s € Fin. Therefore D, = {X : dA(X) = 0} = Z(A), as required. O

If p, are disjointly supported measures on N, then under specific technical
conditions the ideal D,, is a non-pathological analytic P-ideal ([148])

Lemma 1.8.5. Suppose that u,,, for n € N, are disjointly supported measures on N
such that limsup,, ||un| > 0. Then the following are equivalent

(1) D, as defined in Lemma 1.8.3 is a P-ideal.
(2) For all but finitely many n, ||p.| < oo.

PROOF. Let X = {n : ||n| = oo} is infinite. Then each of the sets supp(pn),
for n € X, belongs to D,. If B C N is such that supp(u,) \ B is finite then
tn(B) = oo if and only if ||u,|| = oo, and therefore if X is infinite then D,, is not
a P-ideal.

Conversely, assume that X is finite. If it is nonempty, then the restriction
of D, to J,cx supp(pn) is a summable ideal given by the measure )y fin.
For every n ¢ X we can find F,, C supp(u,) such that supp(u,) \ F, is finite
and pn(F,) < 1/n. Then Usz F,, belongs to D, and the restriction of D, to
N\(U,¢ x FnUU,ex supp(u)) is a density ideal (as in Definition 1.7.1 and therefore
a P-ideal). O

We will return to these ideals in §4.2.1.
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1.8.1.1. The Banach density (aka Weyl) ideal.

Definition 1.8.6. Consider the following ‘translation-invariant version’ of Zj.

A
Zs = {A : 1imsupsup|m{k;1w = O}.
n k

Following [63, §2], we call Z; the Banach density ideal.

In [94] and [45], Z5 was denoted Zy, and called the Weyl ideal (the terminology
was influenced by [27] where this ideal appears implicitly). This is an F,s ideal,
since it is countably co-determined by closed approximations (Theorem 1.10.2). In
[63, §2] Fremlin proved that this ideal and its quotient have remarkable properties.

1.8.2. Ideals associated to o-ideals on the c-algebra of Borel sets, I.
If I is a o-ideal on R (see [163], [164] for many examples and applications) then
one can define

Q) ={ACQ:AeI}

By [58, Proposition 6], if I includes all singletons then the sequential topology on
P(Q)/I(Q) is not metric and is therefore by Proposition 5.2.4 not isomorphic to the
quotient over an analytic P-ideal. The following two special cases were considered
in [58].

Definition 1.8.7. Consider the following F,;s ideals
nwd ={A CQnN[0,1] : A is nowhere dense},
null = {A C QnNJ0,1] : A has Lebesgue measure 0}.

The ideal nwd was denoted NWD(Q) in [58], but we adopt the simpler notation
from [76] and [3].

It is not difficult to see that each one of these two ideals is F,5. We will
prove a stronger statement, that they are all countably co-determined by closed
approximations (Theorem 1.10.2).

In [88, Question C] Just and Krawczyk asked whether all homogeneous quo-
tients over ideals which are F,5 but not F, are pairwise isomorphic. By [58], the
ideals null and nwd provide an example (Proposition 2.5.1, (Proposition 5.2.5).

1.8.3. Ideals associated to o-ideals on the o-algebra of Borel sets, II:
Trace ideals. Suppose that [ is a o-ideal of Borel subsets of a Polish space such
as [0, 1] such that every set in I is included in a G set in I. For A C {0, 1}<N let

[A] = {z € {0,1}" : (3*n)z [ n € A},
[A; = {z € {0,1}" : 3n)z | n € A}
Clearly [A]; is open and [4] is Gs. Let
tr(I) = {A C {0,1}<N: [4] e T}.

Note that the trace ideal associated with the Lebesgue measure is different from
the ideal null, but nwd coincides with the trace ideal of the o-ideal of meager sets.

These ideals were introduced in [136, §5], where the following was proved (see
Definition 1.4.9 for continuous submeasures).

Lemma 1.8.8. If p is a continuous submeasure on the o-algebra of Borel subsets
of {0,1}Y and Null(n) denotes the o-ideal of p-null sets, then tr(Null(u)) is an
analytic P-ideal.
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PROOF. We will define a lower semicontunuous submeasure ¢ such that tr(Null())

Exh(p). Let ¢: P({0,1}<N) — [0, 00) be defined by

p(A) = p([A])-

This is clearly a submeasure. Since [A]1 = Upeg,1y<:[A N F1 and p is countably
subadditive, ¢ is lower semicontinuous. Since p is a continuous submeasure, if
X, C {0,1}" are Borel sets such that x(), X,) = 0, then lim, u(X,) = 0. We
have that [A] = pego 1[4\ Fli, and therefore A € tr(Null(z)) if and only if
A € Exh(p). O

To the best of my knowledge, there has been no study of the ideal tr(Null(x))
in case when p is a pathological Maharam submeasure ([141]).

1.9. Ideals of higher Borel complexity

The ideal Zcony. Let Zcony denote the ideal generated by convergent se-
quences in QN [0, 1]. By counting quantifiers one shows that this ideal is F,s5,. An
interesting property of this ideal is that every Zconv-positive subset of Q has a
subset A such that Zconvy [ A is isomorphic to Fin x Fin.

1.9.1. Ordinal ideals. We will define a large class of RK-homogeneous Borel
ideals on N. An ordinal « is additively indecomposable (or simply indecomposable)
if o cannot be represented as the sum of two strictly smaller ordinals.

An ordinal is indecomposable if and only if it is of the form w® for an ordinal a.
The ideals O, were denoted Z, in [36], but I decided that the letter Z has been
overused a bit.

Definition 1.9.1. For a countable ordinal a: and a countable linear ordering L let
O4(L) be the ideal of all subsets of L of order type strictly smaller than w*+?!.
If L =w®, we write O, for O,(L).

In [36] the ideals O, were denoted Z,, but in the intervening time I decided
to relax the heavy use of the letter Z for ideals. We will prove that every ideal of
the form Oy, , where « is a countable ordinal and L is a countable well-ordering
has the Fubini property (Corollary 4.2.8) and therefore has the Radon—Nikodym
property.

Each O, is a 3 -complete set ([161]; for definition see [98]).

Lemma 1.9.2. The Frechét ideal Fin is isomorphic to I;.
The Fubini product Fin x Fin is isomorphic to Is.

PrOOF. The order-preserving bijection between w and N sends sets of order
type < w to finite sets, and is therefore an isomorphism between Fin and Z;.

Let f: N2 — w? be defined by f(m,n) = w™+n. Thisis a bijection. For A C N2
and m € N we have that A\ (m x N) € 0 x Fin if and only if f[A] \ w™ has no
accumulation points. This is equivalent to otp(f[A] \ w™) < w, thus A € Fin x Fin
if and only if otp(f[A]) < w?. O

The ideals O, are RK-homogeneous (Proposition 2.5.1) and they have the
Fubini and Radon—Nikodym properties (Theorem 4.1.2).
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1.9.2. CB-ideals. A related class of (not necessarily homogeneous) topolog-
ical ordinal ideals was suggested by W. Weiss. Let a be a countable ordinal. It is
called multiplicatively indecomposable if it is not a product of two smaller ordinals.

Definition 1.9.3. If « is a multiplicatively indecomposable ordinal, then let W, be
the family of all subsets of & which do not include a subset which is homeomorphic
to « in the ordinal topology.

An application of Ramsey’s theorem ([160]) shows that for a countable ordinal
a, W, is an ideal if and only if « is multiplicatively indecomposable. (This means
that it is not a product of two smaller ordinals.) Ideals of the form W, have the
Fubini property the Radon—Nikodym property ([94, Theorem 30]).

Definition 1.9.4. If X is a countable topological space whose Cantor-Bendixson
rank is at least a let then

CB.(X) = {Y C X : Cantor-Bendixson rank of Y is < a}.

This is, again by [160], an ideal and W,o = CB,(w®). It is not difficult to see
that O, (P) and CB,(X) are P-ideals only when a = w.

1.10. Ideals countably d-determined by closed approximations

The main result of [36], OCA lifting theorem, was proved only for analytic
P-ideals and Fin x{) assuming OCAt and MA. In Definition 1.10.1 we introduce
a larger class of ideals to which its conclusion applies, introduced in [45]. In The-
orem 1.10.2 we prove that some common classes of ideals are strongly countably
determined by closed approximations and prove some closure properties of this class
in Theorem 1.10.5.

Definition 1.10.1. An ideal Z is countably determined by closed approximations
if there are closed hereditary sets K,, (n € N) such that

(1) T =M, (Ka U Fin).
If in addition for some d € N we have

(2) 7=, (K4 U Fin)
we say that Z is countably d-determined by closed (analytic, etc.) approximations.
If there are closed hereditary /C,, such that (2) holds for all d € N, we say that Z

is strongly countably determined by closed approximations, or that it is countably
oco-determined by closed approrimations.

Every countably 1-determined ideal is F,s5 and includes Fin, and all known
F,s-ideals that include Fin are countably co-determined by closed approximations.
Our interest in this class comes from the fact that this is the largest known class of
ideals to which the conclusion of Theorem 6.1.2 applies. Conjecturally, it applies
to all Borel ideals.

Our main lifting theorem from forcing axioms, Theorem 7.0.1, applies to all
ideals that are countably 80-determined by closed approximations. No care is taken
to assure the optimality of this constant, in particular because it is possible that
all F,s ideals are countably oco-determined (or at least 80-determined) by closed
approximations.

The following theorem and its proof contain references to some classes of ideals
that will be introduced later on, but it will not be involved in any circular reasoning.
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Theorem 1.10.2. FEvery ideal countably determined by closed approzimations is Fs.
FEach of the following ideals is countably co-determined by closed approrimations.

(1) Every F, ideal.

(2) Every analytic P-ideal.

(3) Every generalised density ideal.

(4) Ideals null, nwd, and Z; (see Definition 1.8.7 and Definition 1.8.6).

(5) Every matriz summability ideal (Definition 1.8.1)

(6) All ideals of the form D, introduced in Lemma 1.8.8 such that Fin C D,
(see Lemma 1.10.4 below),

Proor. If K, is closed then K, U Fin is F;, hence | J,, (0, U Fin) is Fys.

(1) By Lemma 1.2.3 there is a closed hereditary set K such that Z = KU Fin,
then let ,, = K for all n. We have K C 7 and therefore X™ C 7, hence 7 =
™ U Fin for all m.

(2) If Z is an analytic P-ideal then there is a lower semicontinuous submeasure
¢ such that Z = Exh(p) (Theorem 1.4.6). Then K,, = {A: p(A4) < 1/n} is a closed
hereditary set and A € Z if and only if A € N, (K,, U Fin)

(3) This is a special case of Lemma 1.10.4.

(4) Enumerate Q as {g; : i € N}. For null(Q). Let F,, be the family of all finite
unions of open rational intervals of total measure at most 27", and enumerate F,
as {Uyn; 1 € N}. Let

Kn= UP((Um NQ)\ {g; : j <i}).

By compactness, for every n, every compact null set A such that AN Q is dense in
it is covered by some U,,;. Therefore every set in null(Q) belongs to K,, U Fin for
all n. On the other hand, the closure of every set in K% has measure at most d27",
and therefore (>, (K2 U Fin) = null(Q) for all d.

The proof that NWD(Q) has the same property will be more transparent if
we consider the dyadic rationals in P(N) instead of Q. The two spaces are home-
omorphic hence the associated ideals of nowhere dense subsets are Rudin—Keisler
isomorphic. For an additional harmless convenience, we will denote the dyadic
rationals with Q.

If I €N and s C I, then we write

[I,s]={aCN:anI=s}.
By Lemma 3.1.2, some A C Q is nowhere dense if and only if for every n there are
s; C I; € N for j < n, such that n < min(Jy) and max(I;) < min(l;4+1) for all
j<n-—Tland ANU,_,lI;,s;] = 0.
Let S, be the family of all sets of the form (J,_,,[1;, s;] for I; € N that satisfy
max(l;) < min(fj4q) for all j <n —1 and s; C I;.

Claim 1.10.3. If Uy, for k < n, are elements of S, then (), ,, Ur is a nonempty
open set.

PRrROOF. Let Uy = Uj<n[I]’?, sh] as in the definition of S,,. A simple argument

(see [7, Lemma 2.3.5], also Lemma A.6.2 for a more involved variant) implies that
there is a permutation m of n such that the intervals Iﬁ(k) for k < n are disjoint.

This implies that the open set ﬂk<n[IT’f(k), Sk] is nonempty. O
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Fix n for a moment. Enumerate S,, as Uy, for j € N and let

Kn=U; P@Q\ ({agi: it <j}UUpn)).
This is a closed hereditary set. Also, A is nowhere dense if and only if so is AUF for
all F' € Q. Therefore Lemma 3.1.2 implies that A € nwd if and only if A € I, U Fin
for all n. This completes the proof.
For Z,, note that

z, = {A (Ve > 0)@m) (Wl > m)(Vk)w < g}.
The sets X, = {A: (VI > m)(VE)|AN[k,k+1)|/l < e} are closed and hereditary.
The sets

X, = {A A€ Xe,min(A)}
are closed and hereditary as well, and Z, = (1, X1/, U Fin.

Towards proving Z; = (,,(X1/,)%U Fin for all d > 1, assume A € (X.)?. Then
A= Uj<d Aj for some k; and A; € X, g, for i < n, therefore A € Xy max(k,) and
A € X4.U Fin. Thus we have (X.)? C X4 U Fin and Z, = ﬂn(Xl/n)dg Fin for
all d. This completes the proof.

(5) Lemma 1.8.4 implies that this is a special case of (6), and (6) is a conse-
quence of Lemma 1.10.4 below. O

Lemma 1.10.4. Suppose that ¢, for n € N, are lower semicontinuous submea-
sures on N such that limsup,, ||¢n| > 0 and Fin C D,. Then the ideal (as in
Lemma 1.8.3)

D, ={A C N:limsup¢,(A4) = 0}

is countably co-determined by closed approximations.
PrROOF. For m > 1 and k£ € N let
Kmx ={ACN:min(A) >k and (Vj > k)p,;(A) < 1/m},
K =U, K k-

Clearly each Ky, i is closed and hereditary, and ) is the only accumulation point of
these sets. Therefore K, is closed and hereditary.

If A€ (), (KnUFin) then for every € > 0 there is k large enough to have
oi(A\ k) < ¢ for all j > k. Since Fin C D, limsup; ¢;(k) = 0 and therefore
limsup; ¢;(A) < €. Since € > 0 was arbitrary, A € D, and (), (K U Fin) C D,
follows.

Conversely, assume A € D, and fix m. If k satisfies sup;~; ¢;(A) < 1/m,
then A\ k € K, 1 and therefore A € K,,, U Fin. Since m was arbitrary, we have
D, CN,, (KU Fin).

Finally, suppose that Z(A) is a matrix summability ideal. It is of the form D,
for a sequence of measures p,, for n € N, such that lim,, 41, (N) = 1 and Fin C D,,
by Lemma 1.8.4. [

Theorem 1.10.5. For d € N or d = oo, assume that Z and J are ideals count-
ably d-determined by closed approximations. Then each of the following ideals is
countably d-determined by closed approzimations.

(1) T1X, forany X € Z,.

2)ITaJ.
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(3) Any J <grk T such that J 2O Fin.

(4) For any h: N — N, the ideal h~1(Z) = {A C N : h[A4] € T}.
(5) The ideal T x (.

(6) The ideal § x Z.

PROOF. Assume d € N and Z = (), (K¢ U Fin) for a sequence of closed ap-
proximations IC,,, for n € N. In each of the cases below we will find a sequence of
closed approximations £,, that depend only on K;, for j € N, such that the ideal
in question is equal to (), (£4 U Fin). Since the definition of £,, does not involve a
reference to d, this will prove the theorem for all d. In some cases, the sets £,, will
be indexed by N x N or other convenient countable set.

(1) Fix X € Z; and let £, = P(X)NK,. Then £ = K7 for all m and for
A C X we have A € N, (£ U Fin) if and only if A € N, (K7 U Fin), as required.

(2) Assume J =, (M2 U Fin). Then L, ,, = K., & M,, for m,n in N are as
required.

(3) Fix h: N — N such that J = {A : h"1(A) € Z}. We will first prove
that J is countably d-determined by a sequence of closed approximations by using
an additional assumption, that h is finite-to-one (namely that J <gp Z). For each
n let

L, ={ACN:h ' (A) € K,}).

This set is hereditary because IC, is, and it is closed as a continuous preimage
of a closed set. Fix m and A C N. Since B — h~!(B) is a Boolean algebra
homomorphism that sends Fin to Fin, we have A € £ U Fin if and only if =1 (A) €
KU Fin. This implies J =, (£, U Fin).

It remains to prove the assertion in general case. If X = {n : h=1({n}) is finite}
then 727 | X ®J | (N\ X) and by the first part of the proof and (2) it suffices
to prove that J [ (N\ X) is countably d-determined by closed approximations. We
can therefore assume h=!({n}) is infinite for all n. Also, h=1({n}) € Z for all n
because we are assuming J 2 Fin.

Fix n and for each j let

Lnj={B\j:h™(B) €K, UP(j)}.

This is a closed hereditary set and by Lemma 1.2.5 so is £, = Uj Ly, ;. Also,
A = h[B] for B € K,,U Fin if and only if A = h[BUj] for some j, if and only if
A€ L, jUP(j) for the same j. For every m we have h™'(A4) € K™ U Fin if and
only if h='(A) = U,.,,, Bi, where B; € K,,U Fin for all i < m. By the previous
argument, this is equivalent to having A = (J,_,, h[B;] with h[B;] € L,, ;;) U Fin
for some j(4), for i < m. But this is equivalent to A € L' U Fin.

(4) Fix h: N - N, J = {A : hlA] € Z}. Although we will not using the
following observation, note that if & is k-to-one for some k € N then 7 is isomorphic
to the restriction of @, _, Z to some positive set, and the conclusion follows by (2).

Fix n and for each j let

Log={n""(A)\j: A€ K,UP(j)}.

This set is clearly closed and hereditary and so is £,, = z L, ; by Lemma 1.2.5.
Thus A € L, ; if and only if AN j =0 and h[A] € K,, UP()).

We have A € £,, U Fin if and only if there is j such that A € £,, ;U Fin, if and
only if h[A] € £, U Fin. Similarly, A € £*U Fin if and only if A = {J,_,, A; where

<m
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A; € Ln,j(i)
KU Fin.
(5) With h: N? — N defined by h(m,n) = m we have Z® 0 = h=1(Z), and the
conclusion follows by part (4).
(6) Recall that () x Z is {(m,n) : A, € T for all m}. For A C N? write
Apm ={n:(m,n) € A}. For each n let
L,={ACN?: A, €K, foralli <n}.
This is a closed hereditary set and L™ = {A C N2 : A; € K™ for alli < n}
for every m. Fix m such that Z = (), X' U Fin. We will prove that § ® Z =
N, (LU Fin). Fix A C N2. Then
(7)(¥n) (3k(5,n))Aj € K5\ k(j,n)
if and only if (with k'(n) = max,<, k(j,n))
(Yn)(Vj < n)(3K'(n))A; € K\ K (n),
and this is equivalent to (Vn)(3k)A € L™ \ k. Therefore A € ) ® T if and only if
A e, LU Fin as required. O

U Fin for some j(¢). This is equivalent to having h[A4] = J,_, h[Ai] in

<m






CHAPTER 2

Orderings and Morphisms

2.1. Rudin—Blass and Rudin—Keisler orderings

Definition 2.1.1. If 7 and J are ideals on N, we write Z <gx J<gp if there is
h: N — N such that A € Z if and only if h=!(A) € J. This is the Rudin-Keisler
ordering. If T <gx J, we say that Z is Rudin—Keisler reducible to J (some authors
say that J is Rudin—Keisler reducible to Z; regrettably, each of the terminologies
makes sense) or that Z is Rudin—Keisler below J (to the best of my knowledge,
nobody says that J is Rudin—Keisler below 7).

We write Z <gp J if Z <gp J and T fRB J, and similarly define <gg.

If the function h is finite-to-one, then we write Z <gg J. This is the Rudin—
Blass ordering, also called finite-to-one reduction, and denoted by < in [134].

If there are X € Z* and Y € J* and a bijection h: X — Y such that A € J
if and only if h=1(A) € Z for every A C Y, then we say that Z and J are Rudin—
Keisler isomorphic and write Z ~grk J.

Rudin—Keisler has been around for a while, and Rudin-Blass ordering was
introduced in [109]. By Corollary 3.2.3, Fin is <gp-reducible to every ideal that
has the Property of Baire and includes Fin.

Let’s get the easy facts out of our way.

Lemma 2.1.2. (1) If T <gp J and T is dense, then J is dense.
(2) For every ideal T we have T <pk 0 x Z.
(8) There are ideals T and J such that T <gx J and T is dense but J is not.
(4) If T is a P-ideal, then T <gx J implies T <grp J.

PROOF. Assume that 7 dense and h: N — N is a finite-to-one reduction. Fix
an infinite A € N. We need to find infinite B C A in J. Since h is finite-to-one,
h[A] is infinite and we can find an infinite C' C h[A] in Z. Then h=1(C)N A is an
infinite subset of A in 7, as required.

For the second part, h: N> — N defined by h(m,n) = n is a RK-reduction of
7 to () x Z. Taking Z to be a dense ideal, the third part follows.

(4) Assume h: N — N is a <gg-reduction. Let A be a set in J which includes
modulo finite all A~1({n}). Then hy = h | (N\ A) is a <gp-reduction, because
hi'(B)AR=Y(B) C A€ J for all BCN. O

It is well-known that the Rudin—Keisler ordering on ultrafilters satisfies the
analog of the Schroder—Bernstein theorem: if & <rk V and V <ggk U then U ~rg
V (e.g., [50, Proposition 9.4.4]). The analogous fact immediately follows for the
Rudin—Blass ordering, but it does not apply to either of these orderings on ideals
(Corollary 2.6.7).

35
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Definition 2.1.3. Two ideals 7 and J are Rudin—Keisler isomorphic, or isomor-
phic if and only if there are A € Z,, B € J,, and a bijection f: A — B such that
for every C C A we have C € T if and only if f[C] € J.

Note that Rudin—Keisler coincides with the ‘Rudin—Blass isomorphism’, hence
we will not use the latter.

Proposition 2.1.4. Every countably generated ideal Z that includes Fin is isomor-
phic to Fin or to Fin x{.

PRrROOF. Let A, (n € N) be the generating sequence of Z. We can assume that
Ay, C Ay for all n. If the set A,y1 \ Ay is infinite for infinitely many n, then we
can assume (by going to a subsequence of {4,}) that it is infinite for all n. Then
a bijection h: N — N? defined so that h” A, = (n + 1) x N gives an isomorphism
between the ideals Z and Fin x (.

If the set A, 11\ Ay, is finite for all but finitely many n, then the ideal is clearly
isomorphic to Fin. O

The only pair of isomorphic ideals Z, J such that the isomorphism between
them is not implemented by a permutation of N is Fin and Fin @N. This is because
in any other case one can choose A and B as in Definition 2.1.3 so that N\ A and N\ B
are both infinite and extend f to a permutation by a bijection between these two
sets. Some authors define ideals to be isomorphic if and only if some apermutation
of N witnesses the isomorphism, and therefore consider Fin and Fin ®@P(N) as
nonisomorphic. As our considerations are driven by the structure of quotients, we
do not distinguish between these ideals.

2.2. Katétov order

Another prominent order on ideals ought to be mentioned, although its relation
to quotient rigidity is somewhat tangential. If Z and J are ideals on N, we say
that 7 is Katétov below J, T <k J, if there is a function A: N — N such that
h=1[X] € J for all X € Z. The Katétov-Blass order is defined like the Katétov
order, but the function h is required to be finite-to-one: We say that 7 is Katétov—-
Blass below J, T <k J, if there is a finite-to-one function h: N — N such that
h=1[X] € J for all X € Z. Equivalently, T <x J if Z <gk J' for some ideal J’
included in J.

A canonical, albeit aging, reference for the Katétov order is [79].

The Category Dichotomy ([76, Theorem 5.20]) asserts that every Borel ideal
satisfies (see Definition 1.8.7 and Lemma 1.6.3) Z < nwd if and only if €D £k Z |
X for every Z-positive X. This is not true for ideals that are not necessarily Borel,
since the ideal of nowhere dense subsets of a certain countable topological space is
a counterexample ([24]).

The Measure Dichotomy from [76] will be used in §4.2.1.

It is not difficult to see that no dense Borel ideal is <gx-minimal, and by [69]
there is no <g-minimal dense Borel ideal. Note that every maximal ideal is <k-
minimal and that, as is well-known, it is <gk-minimal if and only if it is maximal
and its dual is a selective ultrafilter. In [128] it was also proved that there is a
<k-maximal analytic P-ideal, and that it is also <k-above every F} ideal.

The study of the Katétov order is closely connected to the study of inclusions
between ideals. By [128], every analytic ideal is included in a Borel ideal. By [70],
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every dense analytic ideal contains an analytic F, ideal, and Zj is not contained in
an F, ideal

There is no known characterisation of analytic ideals not included in an F,
ideal. In [76] it was conjectured that an analytic ideal Z is not included in an F,
ideal if and only if Zconv <k Z (see §1.9). The latter is equivalent to Zy <k Z.)

Cardinal invariants of quotients are very relevant to understanding the Katétov
order; see for example section 5 of [78].

Katétov order is particularly important in the study of the behaviour of ideals
in forcing extensions. An ideal Z is diagonalised by forcing P if P adds an infinite
subset of N which does not include any infinite ground-model set belonging to Z.
By [108], every F, ideal can be diagonalised without adding an unbounded real.
It is not known whether every F,s ideal can be diagonalised without adding a
dominating real. In particular, it is not known whether this holds for Z.

2.3. Quasi-orderings on analytic quotients

A lifting of a homomorphism ®: P(N) — P(N)/Z is any ®.: P(N) — P(N)
such that the diagram on Fig. (1) commutes (77 is the quotient map associated
to Z).! This is a set-theoretic lifting whose existence follows from the Axiom of
Choice. We do not assume that a lifting has any algebraic properties. As a matter
of fact, our main objective is to show that an algebraic lifting exists under fairly
general assumptions on Z and ® (Theorem 4.3.1) and when the assumptions on @
are replaced by forcing axioms (Theorem 6.1.2 and Theorem 6.1.3).

PN) —2 . p(N)/T

FiGure 1. A lifting ®, of ®.

Definition 2.3.1. A set in a topological space) is called meagre (or of first category)
if it can be covered by countably many nowhere dense sets, and nonmeagre (of
second category) otherwise. It has the Property of Baire (is Baire-measurable) if it
is equal to an open set modulo some meagre set. A function is Baire-measurable
(or simply Buaire) if the preimage of every open set has the property of Baire.

The following orders on ideals are defined in terms of their quotients.

Definition 2.3.2. Suppose that 7 and J are ideals on N. Consider the following
relations.
(1) (Baire embeddability) T <gg J if there is a Baire-measurable F': P(N) —
P(N) which is a lifting of an injective homomorphism ® of the quotient
P(N)/Z into P(N)/J as in Fig. (1)
(2) T <}y Jif T <pp J | A for some J-positive A.

INot assuming that ker(®) includes Fin leads to some complications but the results are well
worth the trouble.
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The main lifting result of §4 shows that the Baire-embeddability ordering in
many cases reduces to the Rudin—Keisler ordering. The analogous fact is not true
for the ordering SEE, which will play a role in Chapter 6 (see Corollary 7.2.2).
Perhaps the earliest result about preorderings on analytic ideals is Corollary 3.2.3.
Before we continue, let us make some easy observations that will be frequently used
below.

Definition 2.3.3. An amalgamation of homomorphisms ®: P(N) — P(N)/Z and
U: P(N) — P(N)/J is the homomorphism

e V: P(N) -»P(Nx{0,1})/(ZTe J)
defined by its lifting, A — ®,(A) x {0}UP,(A) x {1}. In other words, D ¥ is a ho-
momorphism which makes the diagram in Fig. (2) commute, where i1: P(N)/Z —

P(N& N)/Z @ J is given by its lifting A — A x {0} and iz: P(N)/J — P(N®
N)/Z & J is given by its lifting A — A x {1}.

P(N PN x {0,1))/(Z® )

/

/ @@\If\
\

FIGURE 2. An amalgamation of homomorphisms.

Note that ker(® @ ¥) = ker(®)Nker(¥). Amalgamations will play an important
role in Chapter 6.

Proposition 2.3.4. Suppose that Z and J are analytic ideals on N.
(1) T <gp J implies T <gx J, I <gk J implies T <ggr J, and I <gg J
implies T §§E J.
(2) <y J if and only if T <pg J or T ® Fin <pg J.

PRrROOF. (1) This holds for arbitrary ideals Z and J. At most the implication
from Z <gk J to Z <gg J requires a proof. Assume h: N — N is a reduction of Z
to J, and define the mapping ®5,: P(N) — P(N) by

= U h ' mp) = v (A)

neA
This is a homomorphism of P(N) into P(N). Since the preimage of J is equal to
T by the assumption on h, ®;, is a lifting of an injective homomorphism of P(N)/Z
into P(N)/J

(2) If ®: P(N x {0,1})/Z ® Fin — P(N)/J, then B = ®(N x {0}) satisfies

7 <gg J | B, and therefore 7 SEE J. On the other hand, assume 7 SEE J holds,
say ®; witnesses Z <gg J | B for some B. If N\ B is in J there is nothing to
prove. Otherwise, Corollary 3.2.3 implies that ®5 witnesses Fin <gg J | (N\ B).
Then mapping ®; ® @, witnesses Z ® Fin <gg J. O
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2.4. Orthogonals and separation
This section is all that remains from [36, §5].

Definition 2.4.1. An orthogonal of an ideal Z is the ideal
7+ = {A: AN B is finite for all B € Z}.

Two ideals Z and J are separated if there is C' C N such that A\ C is finite for all
A €T and BN C is finite for all B € J. They are countably separated if there are
sets Cy,, for n € N, such that for every pair (A, B) in Z x J some C,, separates A
from B, in the sense that both A\ C,, and B N C,, are finite.

The ideal () x Fin cannot be separated from its orthogonal, Fin x{, but @ x Fin
and Fin x{) can be countably separated: there is a sequence {c, } of sets of integers
such that for every a € ) x Fin and every b € Fin x{) there is ¢,, such that a C* ¢,
and bN ¢, is finite.

Lemma 2.4.2. If T is an analytic P-ideal, then T is countably generated.

PRrROOF. This is [144, Theorem 2]. It can also be deduced from Theorem 1.4.6
as follows. Let ¢ be a lower semicontinuous submeasure such that Z = Exh(y),

and let

Cn ={i:¢({i}) = 1/n}.
We claim that these sets generate Z. Since lim; , »(C, \ i) > 1/n, each C,, is
in 7+, so it will suffice to show that every A € Z+ is included in some C,,. Assume
that A ¢ C,, for every n, and that A is infinite. Then we can find an infinite
B = {m; : i € N} included in A such that ¢({m;}) < 1/i%, and this implies that
B € T, and therefore A is not in Z+. This completes the proof. (|

It is clear that every ideal Z satisfies (Z+)* 2 Z. An ideal T is said to have the
Fréchet property if (IT+)*+ = T.

Corollary 2.4.3. An analytic P-ideal has the Fréchet property if and only if it is
RK-isomorphic to Fin or to () x Fin.

PRrROOF. For the direct implication, let C),, be a family which separates 7
from Z+. We may assume that every C,, is orthogonal to Z (either by the proof of
Lemma 2.4.2, or by using the fact that Z is o-directed under C*). Therefore, Z+
is generated by {C,, : n € N}. By Proposition 2.1.4, it is RK-isomorphic to one of
Fin or Fin x(, and therefore Z = (Z+)+ is isomorphic to one of Fin or §) x Fin.

The converse is obvious, since each of Fin and @ x Fin is clearly countably
separated from its orthogonal. ([l

2.5. RK-homogeneity

An ideal 7 is said to be RK-homogeneous if it is Rudin—Keisler isomorphic to
its restriction to every Z-positive set. It is weakly RK-homogeneous if every positive
A has a subset such that the restriction of Z to it is RK-isomorphic to Z. Clearly
Fin is RK-homogeneous, and every homogeneous ideal on N not isomorphic to Fin
is dense. No dense analytic P-ideal is homogeneous (Proposition 2.5.2).

Proposition 2.5.1. The following ideals are homogeneous.

(1) Ideals nwd and null (Definition 1.8.7).
(2) Ideals Z,, for an indecomposable countable ordinal o (Definition 1.9.1).
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PRrOOF. For nwd, fix A C Q whose closure A is not nowhere dense and let B
be the intersection of A with the interior of A. Then B is homeomorphic to Q, and
the homeomorphism is a RK-isomorphism.

For null, we prove homogeneity in two stages. Fix A C Q whose closure has
positive Lebesgue measure (denoted \) and no isolated points. Then g: A — [0, 1]
defined by

g(x) = A0, 2] N A)/A(4)

has the property that g[A] = [0,1], g~ 1({z}) has at most two points for every
x € [0,1] (otherwise the middle point would be isolated in A), and X C A is null
if and only if ¢g[X] is null. Therefore, the restriction of null to a positive set A is
RK-isomorphic to its restriction to a set dense in [0, 1].

Let A and B be two dense subsets of [0, 1]. By the Cantor-Bendixson analysis
of A and B, we may remove countable scattered sets from A and B whose closures
are countable (and therefore in null) and assure that neither A nor B has isolated
points. Fix enumerations A = {z,, : n € N} and B = {y, : n € N}. Recursively
define a bijection f: A — B such that d(xy,ys)) < 1/n. Then for every C' C A
we have that f[C]AC C f[C]U C, and therefore belongs to null. This implies that
f is a RK-isomorphism between the restrictions of null to A and to B.

Fix a countable indecomposable ordinal o To prove that O, is homogeneous,
note that A C w® is O,-positive if and only if otp(A) = w®, hence the order-
preserving bijection between A and w® is an isomorphism between the restriction
of O, to A and O,. (I

Proposition 2.5.2. The only RK-homogeneous, nonpathological analytic P-ideal
is Fin.

PRrROOF. Let Z be an RK-homogeneous non-pathological analytic P-ideal not
RK-isomorphic to Fin. Using Theorem 1.4.6 fix a lower semicontinuous submeasure
¢ such that Z = Exh(y). The ideal 7 is dense, since otherwise the ideal Z | A would

be isomorphic to Fin for some positive set A, contradicting the RK-homogeneity.
Therefore

(1) Tim; p({i}) = 0.
Using (1) we can recursively find sequences u;,v; (i € N) and f: N — N such that
for all i the following conditions hold.

(2) u1 < wug < ... are finite subsets of N.
(3) v1 < wg < ... are finite subsets of N.
(4) lo(us) —1f <2771

(5) lo(vi) —1] <277

(6) £6) = Xy sl

(7) p({k}) <1/(2f(4)), for all k € v;.
(8) w({l}) < 1/(2%|vy|) for all I € u;yq.

Let A = J,u; and B = J, v;. By (4) and (5), each one of these sets is positive.
Assume towards contradiction that there is an RK-isomorphism between Z | A and
T | B implemented by a function h. Since the restriction of Z to each of these sets
is dense, this isomorphism is implemented by a bijection h: A — B. We claim that
with

U; = U;‘:l Ui
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for every 7 there is s; C v; such that h[s;] N U; = 0 and ¢(s;) > 1/4. To prove this,
let t = h=1(U;). Since h is a bijection, (7) implies
1 1

p(t) < 270 \Ui| = ok

and s; = v; \ t is as required. Next, we claim that for every i,
go(h[vi] \ Ul) < 27t
To prove this, we may assume hlv;] N U; = 0. By (8),
P"0) < Yen, #({RRY) < gl = 27,

and the claim follows.
Therefore, | J, s; is a positive set but A~![|J, s;] belongs to Z; contradiction. [

2.6. Summable ideals, II

With an eye to the lifting theorems of §4 and §6, we study the structure of the
set of all summable ideals with respect to the Rudin—Blass ordering. In Lemma 2.6.4
we show that every summable ideal belongs to one of the disjoint classes as in
Definition 2.6.3. Proposition 2.6.6 gives a characterisation of when some h is a RB-
reduction between given summable ideals. In Corollary 2.6.7 we prove that Z; ,
and 7, are not RK-isomorphic and that the direct sums of Fin with these ideals
violate the analog of the Schroder—Bernstein theorem for <gp. Theorem 2.6.10 (3)
shows that the set of all dense summable ideals with respect to <rp is a dense
partial ordering with no minimal or maximal elements and that P(N)/ Fin embeds
into it.

We start with some straightforward properties of summable ideals. The follow-
ing is obvious.

Lemma 2.6.1. The class of summable ideals is closed under taking restrictions to
positive sets and isomorphisms. ([l

It will be useful to have f(n) > 0 for all n when studying Zy.

Lemma 2.6.2. For every summable ideal Ly there is a strictly positive g such that
Iy =1,4. If If is dense then there is a summable ideal Z, isomorphic to Iy such
that g is decreasing.

PROOF. For the first part, let g(n) = f(n) +27"™.

For the second part, since lim,, f(n) = 0 and f(n) > 0 for all n we can com-
pose f with a permutation of N to obtain a nonincreasing g such that Z; = 7,. By
a minor modification of g as in the first part, we can assure that g is decreasing. [

2.6.1. Four classes of summable ideals.

Definition 2.6.3. Suppose that Z¢ is a summable ideal and for € > 0 let

Aper ={n: f(n) > €}.
Consider the following classes of summable ideals.
(S1) There is € > 0 such that Ay + is infinite and pp(N\ Af.+) < oo.
(S2) There is ¢ > 0 such that A+ is infinite, pp(N\ Asp+) =
1im"€Afa+ f(n) =0.

oo, and
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(S3) There is a decreasing sequence e, for n € N, such that lim, e, = 0 and
A, + \ A, + 1is infinite for all n.
fen f€n+1

(S4) lim, 00 f(n) = 0.
In [36] the ideals in class ((S1)) were called atomic.

Lemma 2.6.4. Suppose that Iy is a summable ideal.
(1) Iy ~wrx Fin if and only if Ty belongs to the class (S1).
(2) I]%- ~grk Fin if and only if Ty belongs to the class (S2).
(3) IfL ~grk Fin x0 if and only if Iy belongs to the class (S3).
(4) Ly is a dense ideal if and only if Iy belongs to the class (S4).
In particular, membership to one of the classes (S1)—(S4) does not depend on the

choice of f, and every summable ideal belongs to exactly one of the classes defined
in Definition 2.6.3.

ProoF. All four classes are nonempty: Fin belongs to (S1), Fin ©Z, ,, belongs
to (52), Z;,, belongs to (S4). Finally, if f: N — R, is given by

1
f@2r2m-1))=— for m,n e N,
m

then Zy belongs to (S3). These classes are also clearly disjoint.

It remains to prove that each summable ideal Z; belongs to at least one of
the classes (S1)-(S4). If As.+ is finite for all € > 0 then lim f(n) = 0 and Zj is
dense. Otherwise, for some € > 0 the set Ay_+ is infinite. If there is a small enough
€ > 0 such that limyga . f(n) = 0 then the ideal belongs either to (S1) or to (S2).
Otherwise, we can recursively choose a sequence {¢,} as in (S3).

The ‘in particular’ part follows immediately. (I

Proof of the following is given at the end of §2.6.2.

Proposition 2.6.5. Let Z; be an ideal one the classes (S1)-(S4). Then the follow-
ing holds.

(1) T) <gp Z; and L; <gp Z4 for all j.

(2) Io <gp I3 and I3 <gp I».

(3) Ij gRB Il forj Z 2.

(4) Iy £wrB Z; for j < 3.

2.6.2. RB-reductions between summable ideals. The following proposi-
tion gives simple characterisation of <gp-comparability on dense summable ideals.

Proposition 2.6.6. IfZ; and Z, are dense summable ideals then the following two
conditions are equivalent:
(1) For every M € N there are ko, k1, and ka such that the following conditions
hold.
(A1) pg([k1, ko]) > M - pug(ko).
(A2) g(k2) > M - f (ko).
(Ag) ko> M and ko > ki > M
(2) Iy £re Iy
In particular, the set {(f,q) : f,g € [0,00)N,Zf <pp Z,} is Fys.

We will prove this proposition, as well as the following corollary, at the end of
this subsection.
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Corollary 2.6.7. The ideals I ;, and Ly, m = {A: >, c41/vVn+1 < oo} are
not Rudin—Keisler isomorphic.

The ideals T = Fin @11/n and J = Fin @Il/\/ﬁ satisfy T <gp J and J <grp Z,
but not T ~grk J.

By Lemma 2.6.2 we may assume that for every summable ideal Z; we have
f(n) > 0 for all n. Then the expression in the following lemma is well-defined.

Lemma 2.6.8. Assume Iy and I, are dense summable ideals. A finite-to-one
function h: N — N is a reduction of Z, to Ly if and only if there are A € Iy and
B €1, such that

. (
(2.1) i 4 7(n) >0,
o PP D\B
2:2) nZNI\)A f(n) = o

PROOF. Suppose that h satisfies (2.1) and (2.2) and let ¢ and C denote the
infimum and the supremum of the displayed expressions. By the additivity of

and /i, if X C N then ¢ < % < C. Thus X \ A € Fin(uy) if and
only if h=*(X) \ B € Fin(u,), as required.
For the direct implication, recall that Z* is the filter dual to Z and suppose

that h is an RB-reduction. For 0 < ¢ < C < oo let

(2:3) Ale,Cl = {n: ¢ < pg(h™'({n})) /1y ({n}) < C}.
We will find 0 < ¢ < C < oo such that Alc,C] € T; and h~'(Ale, C]) € Z;.

We claim that Alc, 00] € I; for some ¢ > 0. Otherwise, some disjoint finite sets
pm C N\ A[1/m?,-) satisfy 1 < pu¢(pm) < 2 for all m. The set B = J°_, pm is not
in Zp, but py(h=1(B)) <2377 1/m? and therefore h~!(B) is in Z,, contradicting
the assumption on h. Fix such c.

We claim that A[0,C] € T} for some C' < co. Otherwise, recursively choose
disjoint finite sets p,, € N\ A[0, m] satisfying the following for all m.

(1) 1< py(pm) <2.

(2) min(p,,) is large enough to have max;e,,, f(j) < 1/m?.

(3) There is a partition p,, = ||/~ p, satisfying ps(pt,) < 2/m? for all i.
The recursive construction is straightforward. Since py(h™!(pym)) > m, some i =
i(m) < m? satisfies pg(h=1(pt,)) > 1/m. Let D = J_, pi™ . Then p(D) <
oo _12/m? but pg(h~H(D)) > >°>°_ 1/m, and therefore D belongs to Z; but
h~Y(D) does not belong to Z,, contradicting the assumption on h. We can therefore
fix C such that A0, C] € Z}.

With the chosen ¢ and C' we have Alc,C] € T;. We claim that h™"(Ale, C])
belongs to Z;. Otherwise, N\ Alc,C] is in Zy but h=!(N'\ A) is not in Z,; contra-
diction.

Since every B C Ale, C] satisfies

—1
< b (B)
15 (B)
we have that B — h~1(B) is a RB-reduction as required. O

<C,
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Lemma 2.6.9. Suppose that Ty and I, are summable ideals such that I, is dense.
Then there is A € (Zy)4+ such that Ty <gg Z, | A and Fin®Z; <gg J @I, for
every analytic ideal J O Fin.

Proor. Find an increasing sequence

k(1)

k(2
n%<n%<-~-<n1 @

<ny <o <my <ny<...

such that |ug({n},nZ,... ,nf(l)}) — f(i)] < 5= for all 4. This is possible because
lim, g(n) = 0. Let A= {n! :i € N, j < k(7)} and define h: A — N by h(n]) = i.
Then h witnesses Zy <gpp Z, | A.

For the second part, suppose that 7 2 Fin is an analytic ideal. Corollary 3.2.3

implies Fin <gp J, and Fin ®Z; <gp J ® Z, follows. ([l

PROOF OF COROLLARY 2.6.7. In order to prove that Z,,, and Z;, 5 are not
RK-isomorphic, it suffices to prove there are no A, B and a bijection h: A — B
such that N\ A € 7, 5, N\ B € 7y, and C € I, s, if and only if h[C] € Z, .
Assume otherwise. By Lemma 2.6.8, we may assume that there are 0 < p < g < o0
such that

P> N q
for all n € A. This implies that h(n) < gy/n for all n € A. Since h is a bijection,
N'\ A does not belong to 7, 5; contradiction.

It remains to prove that 7 = Fin®Z;;, and J = Fin®Z,, 5 violate the
Schroder—Bernstein property for <gg. Because Fin is not RK-isomorphic to a
dense ideal, since 7y, and 7,/ s are dense and not RK-isomorphic, then the ideals
7 and J are not RK-isomorphic either. On the other hand, Lemma 2.6.9 implies
Z <gp J and J <gB Z. U

PROOF OF PROPOSITION 2.6.6. Suppose that 7y and Z, are summable ideals.
By Lemma 2.6.2 we may assume that both f and g are monotonic.

1 = 2 Towards contradiction, suppose that for every M € N there are kg, k1,
and kp such that conditions ((A1))-((A3)) hold but Zy <gg Z,. Since Iy <gg Z,,
let h: N— Nand 0 < ¢ < C < oo be as guaranteed by Lemma 2.6.8. Let

B ={n:c>py(h™"({n}))/1ns({n}) or pg(h="({n}))/ns({n}) > C}

and fix M > C + 1 large enough to have pug(B \ M) < 1 and py(M) > 1. Fix
ko, k1, ko that satisfy (A1)-(A3) and let

t = [y, ko] \ A7 (ko).

Then pg(t) > pg([k1, ko)) — Cuyp(ko) > (M — C)pus(ko) > 1. If I € t\ B is such that
k = h(l) > ko, then ((A2)) implies

o>t Am) o9 glka)
f(k) f(k) — f(ko)
contradiction. Therefore h=!(k) is disjoint from ¢ for all k > ko, and ¢ is included
in B. This contradicts pug(B\ M) < 1, pi4(t) > 1, and min(¢) > M.
2 = 1 Assume that 1 fails. Then for some M and all kg > M and ks > k1 > M
we have that

(2.4) pg([k1, ko)) > M - py(ko) implies g(ko) < M - f(ko).
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Choose Ng, N1 > M such that
tg([M + 1, No]) > M - puy(N1).

Recursively choose a sequence k1 < ko < k3 < ... such that k; = Ny and k;y; is
the minimal integer which satisfies
(2.5) tg([kis kiv1)) > M f(N1 + 1)

for every i. Then

pg([M +1,kip1)) > Mpyp(N1) + M Y2, f(Nv+ ) = Mpy(Ni +14)
and therefore (2.4) implies g(k;+1 — 1) < M f(N71 +i). Therefore
(2.6) tg([Kis ki1)) = pg([ki kiyr — 1)) + g(kigr — 1) < 2M f(Ny +14).

Let h: [Ny, 00) — [Ny + 1,00) be a map which collapses the interval [k;, k;y1) to
Ny +i. As both the domain and the range of h are cofinite, (2.5) and (2.6) hold,
h satisfies the assumptions of Lemma 2.6.8 with ¢ = M and C' = 2M. It therefore
witnesses Z, <grp Zy. O

PrROOF OF PROPOSITION 2.6.5. Suppose that Z;, for 1 < j < n, belongs to
the corresponding class (S1)—(S4) from Definition 2.6.3.

(1) Clearly Z; is RB-equivalent to Fin.

(2) By Corollary 3.2.3 we have Fin <gp J for every analytic ideal [J that
includes Fin, in particular Z; <gp Z; for 1 < j < 4. If ¢ > 2 then Z; = J ®© Z; for
a dense summable ideal Z; and Z; ® Fin <gp Z; by Lemma 2.6.9.

(3) Assume h: N — N is finite-to-one and such that A € Z if and only if
h='(A) € Fin. This implies Z = Fin, and therefore Z is not equal to Z; for i > 2.

(4) Assume h: N — N is a RB-reduction of Z, <gg Z; and j < 3. Then
Z; 2 Fin @7 for a summable ideal Z. If N = X UY is the partition of N such that
Fin lives on X and Z lives on Y, then as in (3) the ideal Z, [ h[X] is isomorphic to
Fin. However Z; is a dense ideal; contradiction. (Il

2.6.3. The quasi-ordering <rp of summable ideals. The following theo-
rem, together with our main lifting results (Theorem 4.1.2 and Theorem 7.0.1) has
strong consequence to the rigidity of quotients of summable ideals.

Theorem 2.6.10. The quasi-ordered set of all dense summable ideals with respect
to <rp has the following properties.

(1) It has no mazimal elements.
(2) It has no minimal elements.
(3) It includes an isomorphic copy of (P(N)/Fin, C*).
(4) If Iy <rB I, then some h satisfies Ty <gp In <rB Z,.
A moment of reflection shows that (4) is not a formal consequence of (3). A
proof of Theorem 2.6.10 is given after a few lemmas.
If 7 is a summable ideal, consider the sequence of partial sums

(2.7) al, = Yiop F(0).
We write a; when f is clear from the context.

Lemma 2.6.11. IfZ; and Z, are summable ideals, then the following holds.
(1) Ty = {A C N: the set UkeA[ai_l,ag) has finite Lebesgue measure}.
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(2) Every unbounded increasing sequence {ax} in Ry determines function f =
fa by f(k) = ax — ax—1 and a proper summable ideal Zy.

(3) If f and g are such that {al}r>m is a subsequence of {ai} for some
positive m > 0, then Z, <gp Zy.

PROOF. Only (3) requires a proof. Since the ideals corresponding to {aj }k>m
and {al}r>1 are isomorphic, we can assume m = 1. Let n(k) be an increasing

sequence such that aj = afl(k) for all k. Define h: N — N by (let n(0) = 0)
h= (k) = [n(k — 1), n(k)).
Then pr(h™(k)) = g(k) = af — a]_, (where af = 0), so h is as required. O

Lemma 2.6.12. Assume f,g are nonincreasing functions from N into (0,00) such
that {aj} is a subsequence of {ai}. Let {n(k)} be the increasing sequence deter-
mined by aj = ai ()" Suppose that for arbitrarily large positive integer N there are
N < k < k' such that:

(B1) af, /= arfl(k,) >N - afl(k), and
(B2) g(K') > N - f(n(k)).

Then Ig SRB If and If fRB Ig.

PROOF. Lemma 2.6.11 (3) implies Z;, <gp Zy. To prove Zy £rp Z,, we have
to verify 1 of Proposition 2.6.6. For M < oo pick N > 2M such that a%, > 2a%,. If
N < k < k' are such that (B1) and (B2) are satisfied, then let kg = n(k), ky = M+1
and ko = k’. We verify the conditions of Proposition 2.6.6 (Al). Condition (A1)
holds because

po([k1,ka)) = prg(ka) = pg (k1) > pg(ka)/2 = af, /2> N -al ) /2> M - g (ko).

For (A2), g(ks) = g(k') > N - f(n(k)) > M - f(ko), and (A3) is obvious. Therefore,
Proposition 2.6.6 implies 7 £rp Zy. O

PROOF OF THEOREM 2.6.10. (1) To prove that there are no minimal elements
in the structure of dense summable ideals with respect to the quasi-ordering <grg,
fix a dense summable ideal Zy. Since lim, f(n) = 0, we can assume [ is mono-
tonic, possibly by composing it with a suitable permutation of the integers. By
Lemma 2.6.12 it suffices to construct a subsequence {af} of {a{ } which satisfies
(B1) and (B2) and such that af — af_; nonincreasingly converges to zero. We
recursively find increasing sequences of positive integers n(i) and k(i) such that
the sequence a = aﬁ(i) satisfies (B1) and (B2) for N = j with k& = k(j) and
E =k(j+1) for all j € N. We will also arrange the following holds for all i.

f ! 3
(2.8) Uriiy+1 ~ Ohgy < 1/3°,
f .
(2.9) A1) > 20 Qg
The recursive construction of {k(i)} is as follows: If k(1), k(2),..., k(i) are chosen,

pick k(i + 1) large enough so that (2.9) holds and

1

flk(i+1)) < CESER
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A sequence {k(i)} constructed in this manner satisfies (2.8) and (2.9). For every ¢
find integers [; and k(i) = n(i, 1) < n(3,2) < --- <n(i, ;) = k(i + 1) such that

2
ol

1
f

i n(ij+1))
for all j = 1,...,1 — 1. Note that (2.8) implies this is possible. Let n(k) be
the increasing enumeration of {n(¢,j) : ¢ € N, j < [;} and let g be defined by
sequence ay = afb(k). Then (2.10) implies that aj,, — aj converges to zero, and
by the construction this sequence is monotonic. Given N > 0, let k = k(N),
k' = k(N +1); then ((B1)) follows from (2.9) and ((B2)) is satisfied because (2.10)
and (2.9) together imply

1 1
— ! f
aj —aj_, > Nz Nﬁ > O (ky+1 — Pk
therefore Lemma 2.6.12 implies the desired conclusion.

(2) To prove that there are no maximal elements in the structure of dense
summable ideals with respect to the preordering <grg, fix a dense summable ideal
Z,. Since lim, g(n) = 0, we can assume ¢ is monotonic, possibly by composing it
with a suitable permutation of the integers. We will find a sequence {azf } including
{a¥} so that f is decreasing and Lemma 2.6.12 applies to prove Z, is strictly below
T¢. First pick an increasing sequence of positive integers {k(i)} so that

(2.11) ai(iﬂ) > 24 - ai(i)

for all i. Define af recursively: assume a{, e afn(i) are defined so that afn(i) =
agy- Then for j € [k(i), k(i + 1)) partition interval [a],af ) into the pieces of

equal length less than both

1
¢ ¢ f
(212) ;(aZ}(i+1) - aZ(i+1)71) and §(am(i)+l - am(i)fl)'
Let afn(i)er . 7af;(i+1) be an increasing enumeration of endpoints of these inter-

vals; this describes the construction.

Then function f = f{af} is nonincreasing and limn(ai_Irl —af) = 0. To see
that the conditions of Lemma 2.6.12 are satisfied, fix N > 0 and consider k = k(N),
k' = k(N +1). Then (2.11) implies (B1) and (2.12) reads as

N(ai —aj_y) > a’rfl(k)+1 - a{z(k)

which is equivalent to (B2). An application of Lemma 2.6.12 ends the proof.
(3) For A C N define f4: N — R, as follows: Let 0 = nf' <nil <ng <... be
a sequence of integers recursively defined by

nA A ((2k)1?2, k& A,
MR T 2k((2K)))2, ke A,
and for i € N let k(i) be the unique k such that i € [nj}, n’, ;). Let
fA(’L) _ 1/(2k)|a kA(Z) ¢ A
) 1/(2k(2k)Y), kA7) € A.

In particular we have psa([ng, njt,)) = (2k)!. If A, B are such that A C* B,

A
then Zya <rp ;s because the sequence {aif } is almost included in the sequence
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{asz}, hence Lemma 2.6.12 applies. If k € B\ A is large enough, then k1 = ni,
ke = nit,; and ko = np satisfy (A1)-(A3) of Proposition 2.6.6 for g = f4, f = f5
and M = k, as follows. For the first condition,

k—1 ny
pr(nit nity) = (2k)! > K22k —2)! > kY (20 +1=k>  fP(i)+1.
=0 i=1

(22)! > k2k(12k)! = fB(n¥), and the third is obvious.
Therefore, if the set B\ A is infinite then Proposition 2.6.6 implies P(N)/Z;a £pg
P(N)/Zss, and A +— T;a is an embedding of P(N)/Fin into the class of dense
summable ideals ordered by <grgp, or equivalently, by <gg.

(4) We have to prove that if Z; <gp Z, and not vice versa, then there is an f
such that Z; <gp Zy» <grp Z, and both relations are irreversible. Fix a finite-to-one
mapping h: N — N witnessing 7y <gp Z,. Define f': N — R by

F'(n) = pg(h™ (n)).
Then Iy = Iy, because h is a Rudin-Blass reduction and g (A4) = pg(h™1(A))

for all A. Without a loss of generality we may assume that h=1(k) = [ng, ngy1) for
some sequence

For the second, fA(n,?H) =

O=np<mi <ng <....
For B C N let 2 be a mapping defined by

dom(fP) = (N\ B) x {0} U | [, nasn) x {1}

keB
. JMOR i1 ¢ B and j =0,
By =40 N
9(i), i € Upeplne, ni+1) and j = 0.
Let Zy5 be the summable ideal on the index-set dom(f B) determined by fZ. Then
If <RB IfA <RB IfB <RB Ig, for AC BCN.

Let 7 ={B:Zss <g Zy}and F = {B : I, <gp I;5}. Then J and F are analytic
sets (the characterisation of orderings <gp and <pg from Proposition 2.6.6 is Borel,
and in fact F,) which are downwards (respectively. upwards) closed, closed under
finite changes, and not equal to P(N). Therefore these two sets must be meagre (by
[80] or [139]; see also Theorem 3.2.2 below) hence there is a set B € P(N)\ (FUJ).
Then Zys is the required summable ideal. (I

Corollary 2.6.13. There are summable ideals Iy and I, such that Iy £rp I, but
Zy <gp Iy [ A for some I,-positive set A.

Proor. Theorem 2.6.10 guarantees that there are dense summable ideals Z
and Z, such that Zy ﬁRB Z,. Lemma 2.6.9 implies that 7y <gp Z, [ A for some
Z,-positive set A. O

2.7. Density ideals

In §1.7.2 density ideals were defined as the ideals of the form Exh(y,) where
¢, = sup; i; and p; are measures concentrating on disjoint finite sets I;.

Lemma 2.7.2 gives a rough classification of density ideals in four classes. In
Lemma 2.7.5 we prove that a direct sum of density ideals is isomorphic to a density
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ideal. In Theorem 2.7.8 we characterise density ideals that are RK-isomorphic to an
EU-ideal. By Theorem 2.7.12, every nonpathological density ideal is RB-reducible
to every dense density ideal. In Theorem 2.7.16 we give a criterion for when two
density ideals are not RK-isomorphic, used to prove that Z, and Zj,s are not
isomorphic (Corollary 2.7.17).

2.7.1. Four classes of density ideals. Recall that for a submeasure ¢ we
write at™ (¢) = SUPgcsupp(p) P{A}) and at™ (p) = infrequpp(p) P({£})-
Definition 2.7.1. Consider the following classes of density ideals.

(Z1) Ideals RK-isomorphic to Fin.?

(22) Density ideals Z,, that are neither RK-isomorphic to Fin nor dense.

(23) Density ideals RK-isomorphic to some EU-ideal.

(Z4) Dense density ideals not RK-isomorphic to a EU-ideal.

Lemma 2.7.2. Suppose that Z,, is a density ideal.
(1) 2, is RK-isomorphic to Fin if and only if inf, at™(u,) > 0
(2) Z, is neither RK-isomorphic to Fin nor dense if and only if
inf; at (u;) = 0 and limsup, at™ (u;) > 0.
(8) Z, is RK-isomorphic to an EU-ideal if and only if
lim; at™* (u;) = 0 and sup, ||u]| < oo.
(4) Z, is dense and not RK-isomorphic to an EU-ideal if and only if
lim; at* (1;) = 0 and sup; [|p]| = .

Moreover, each of these classes is nonempty and every density ideal belongs to
ezxactly one of these classes.

The proof of Lemma 2.7.2 is given after Theorem 2.7.8, at the end of §2.7.2.
The following is slightly less obvious than the analogous fact for summable
ideals (Lemma 2.6.1).

Lemma 2.7.3. FEach of the classes of density ideals, generalised density ideals,
dense density ideals, and dense generalised densty ideals is closed under RK-iso-
morphisms and taking restrictions to positive sets.

PrOOF. Closure under RK-isomorphisms is obvious from the definitions.

To prove closure under resrictions to positive sets, fix finite sets I,, and sub-
mesures ¢, on I, and assume that A € (Z,)4. Then with J, = AN I, and
n(X) = (X N A) we have that Z, is isomorphic to Z, | A, hence a generalised
density ideal. If all ¢,, are measures, then so are all ¢, and Z, | A is a density
ideal. Finally, the restriction of a dense ideal to a positive set is clearly dense. [

Example 1.7.4 and the following lemma were extracted from a proof in [36].

Lemma 2.7.4. Every proper density ideal Z,, is isomorphic to a density ideal Z,
such that ||v,|| > 1 for all n. Moreover, the following conditions hold.

(1) sup,, ||[vn]| = oo if and only if sup,, ||tm]|| = oo.

(2) limsup,, max; v, ({j}) = 0 if and only if limsup,, max; u,({j}) = 0.
If sup,, ||vy|| < oo then Z, is isomorphic to a normalised density ideal.

2In [36] such ideals were called atomic.
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PrOOF. Write I,, = supp(p,). Suppose for a moment that there is € > 0 such
that X = U{I, : pn(ln) < €} belongs to Z,. Then (by replacing Z, with an
isomorphic ideal) we may assume ||u,|| > ¢ for all n. With v, = ¢!y, we have
2, = 2, as required.

We may therefore assume that that there is a decreasing sequence ¢,, such that
lim,, €,, = 0 and each of the sets

Yoo ={n:em < |lpnll < em—1}
for m > 1 is infinite. By passing to a subsequence we may assume Y &, < 00.
Since replacing p,, with 5f1un for all n € N does not change the ideal, we may
assume ||p,,]| > 1 for all n € ¥7.

Since the submeasures f,, for n in the set Yy = {n : ||un| > €0} will remain
unchanged, we will ignore this set, but only after pointing out that after replacing N
with N\ U{I,, : n € Yo} we have sup,, ||un] < oo.

Let A,, = Uner I,.

We claim that B € Z, if and only if BN A, € Z, for all m. The di-
rect implication is trivial. For the converse, assume B ¢ Z,,. Fix m such that
liminf,, g, (BN 1I,) > &n. Since u,(BNI,) > &, implies n € UjSm A;, we have
that BN, <, 4, is not in Z,, and therefore BN A; ¢ Z, for some j < m. This
proves the claim.

Fix an enumeration Y;,, = {k(m,n) : n € N}. Let, for n € N,

Jn = Unzgn Ik("%”)’
Then supp(vy,) = J, and €1 = 1 < ||y, || < 37, €m < 00 for all n.

Note that for every n we have max; v, ({j}) = max,, <, max; fi(mn)({j}). This
implies lim sup,, max; v, ({j}) = 0 if and only if lim sup,, max; pu,({j}) = 0.

It remains to prove Z, = Z,. Since by construction for every B C N we have
sup,, in(X) < sup,, v, (B), we have Z, D Z,.

For the converse, fix B ¢ Z, and fix € > 0 such that limsup,, v,(B) > 4.
Fix [ such that > _,em-1 < dandlet &' =6 — > _,em_1. For each n let
= Up<i Im- Then v (J \ J7) < D2 i llvmll < 32,,516m—1 < 6. Therefore
vo(BNJL) > ¢ for infinitely many n. This implies that there is m < [ such
that €'/l < vp(B N Iymon)) = Hk(m,n)(B) for infinitely many n, and therefore
limsup,,, m(B) > 0 and B ¢ Z,, as required.

Since inf,, ||un|| > 0, if sup,, ||pn|| < oo then replacing p, with ||z,
not change the ideal. The resulting ideal is clearly normalised.

|~ tp, does
(]

The following closure property of normalised density ideals will be used in the
proof of Theorem 2.7.8; compare it with (3) of Corollary 1.4.8.

Lemma 2.7.5. Suppose that J,, for n € N, are normalised density ideals. Then
the ideal
IT={ACN?: (Ym){n: (m,n) € A} € J,,}

is tsomorphic to a normalised density ideal Z,, such that ||, || =1 for all n.

PROOF. For each let p for j € N be a normalised sequence of measures con-
centrating on disjoint sets such that J, = Z,n. Let van(zj41) = 27"uj, so that
lvan(2j+1)ll = 27". We claim that Z = Z,. Some A C N is Z,-positive if and only
if there is € > 0 such that v, (A) > e. This is equivalent to the existence of n < 1/e
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such that vgn(2j11)(A) > ¢ for infinitely many j, which is equivalent to A being
I-positive. By Lemma 2.7.4, 7 is a normalised density ideal. O

The analogous fact for generalised density ideals has analogous proof.

Lemma 2.7.6. Suppose that J,, for n € N, are generalised density ideals. Then
the ideal
T={ACN?: (Ym){n: (m,n) € A} € J,,}

s 1somorphic to a generalised density ideal. (I

Lemma 2.7.7. If Z, is a normalised dense density ideal and Z,, is a density ideal
such that sup,, ||un|| = oo, then Z,, and Z, are not isomorphic.

PROOF. Assume the contrary, and let

S; = {j + supp(v;) Nsupp(u;) # 0}

We claim that for every m > 1, there are infinitely many ¢ for which some ¢; C
supp(u;) satisfies p1;(t;) > 1 but sup; v;(t;) < 1/m.

We will first prove that for infinitely many ¢ and all j € S; there are a; C
supp(v;)Nsupp(u;) such that v;(a;) < 1/mand p;i(U;eg, a;) = 1. Take § = 1/(m+
1)2, so that (m +1)(1/m —6) > 1. Consider i large enough to have y;(supp(u;)) >
m+1 and sup; g, at™ (v;) < 4. For j € S;, partition supp(v;) Nsupp(p;) into pieces
of measure < 1/m, each so that all but (at most) one of the pieces have measure in
the interval [1/m — d,1/m).) Let a; be the piece of the largest y; measure. Then

1
pilag) 2 = pi(supp(v;) N supp(us)),
and therefore p;(t;) > pi(supp(p;))/(m+1) > 1.
We can now choose an increasing sequence of (1) < i(2) < ... such that the
sets Siim) (m = 1,2,...) are pairwise disjoint, and find ¢,, € supp(t(m)) which
satisfies f1i(m)(tm) > 1 but sup; v;(t,,) < 1/m. Then J;¢; is in Z, \ Z,,. O

An alternative proof of Lemma 2.7.7, showing that even the quotients associated
with these ideals are nonisomorphic, is given in §5.1.

2.7.2. EU-ideals as density ideals. In Theorem 2.7.8 below we will prove
that all EU-ideals are density ideals. Recall from §1.7.1 that afunction f: N — R,
is called an EU-function if it satisfies the following conditions (writing ps(A4) =
D onea f(n)):

(EUL) s (N) = oc.

(EU2) lim, f(n)/ps(n+1) =0.
Since for reals ¢ > 0 and b > 0 and § > 0 we have that ai% < ¢ implies § < 24,
condition ((EU2)) is equivalent to

(EUS) lim,, £(n) /17 (n) = 0.
If f is an EU-function, the upper f-density on N and the EU-ideal associated with
f are defined by

ds(A) zliTrLrLS;le W
EUr ={A:ds(A) =0}
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The function
¢f(A) =suppug(Ann)/ps(n)

is a lower semicontinuous submeasure and Exh(ypf) = EUy.

Note that () x Fin is an example of a density ideal which is not an EU-ideal
(all EU-ideals are dense). No EU-ideal is F, (see Proposition 2.8.4). In [36, The-
orem 1.13.3] I proved that all EU-ideals are density ideals and characterised those
density ideals that are isomorphic to EU-ideals, while claiming that I characterised
those density ideals that are EU-ideals. The latter statement is incorrect, as pointed
by Jacek Tryba (the class of EU-ideals is not closed under isomorphisms, see | ,
Corollary 3.9]).

The seeds of the proof of (1) can be found in ([122]). The proof of (2) given
below is a simplification of my original proof due to Max Burke, included in [36]
with his kind permission. Recall that for a lower semicontinuous submeasure 1 we
consider a submeasure

oolA) = m Y(4\ n).

This submeasure vanishes on Fin, moreover Exh(¢) = null(¢s), and 9, defines a
complete metric on P(N)/Exh(¢) by Lemma 5.2.2.

Theorem 2.7.8. (1) Every Erdds-Ulam ideal is equal to a normalised den-
sity tdeal Z,,. Moreover, (¢y)o < (¢f)o0 < 2(¢1)oo-
(2) A density ideal Z,, is isomorphic to an EU-ideal if and only if it is dense
and sup,, ||vn|l < 0.

PrOOF. (1) Fix an EU-function f and consider an ideal EU . Let ng = 0. By
(EU3) we can choose ni so that pp(ni) > 1 and f(k)/ps(k) < 1 for all k& > ng.
Find n;, for i > 1, so that
(2.13) prg([ni,miga)) < pgp(na) < pp(ni, niga + 1))

Since f(k)/uyr(k) <1 for all k > n;, sequence n;, for ¢ € N, is strictly increasing.

Let J; = [ns,ni+1). Then (2.13) implies

20y (Ji) < pp(nigr) < 2pp(Ji) + f(niva)
and therefore

205 (s i
(2.14) ‘“f(‘]) —1‘<f("+1).
pf(nit1) pig (i)
Let ANJ
() = LIADT)
pug(niga)
This is a measure whose support is included in J; and (2.14) implies lim; ||v;|| = 1/2.

Therefore with 7; = 2||v;||~'v; we have that Z, = Z;, and for the equality of the
ideals it will suffice to prove Uy = Z,,.

This equality will follow from the inequality of submeasures from the ‘moreover’
clause of (1) once it is proven. Since @5 = ¢,, we need to prove that

(‘pu)oo < (‘Pf)oo < 2(901/)00-

Since v;(A) < pp(ANnig1)/py(nipr) for all ¢ and (¢,)s = limsup; v;, the left
hand-side inequality is immediate.

Towards proving the other inequality, fix A C P(N) and r > 0 and assume
v, (A) < r. Since removing a finite set from A does not change the submeasures
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involved in this inequality, we may assume that v;(A4) < r for all 4. Fix 6 > 0 and

choose m large enough to have that for ¢ > m, AN J; # () implies % — % <46
1 _pr(ne)
and therefore 35 PRCHTIRS 0 and
1
vi(ni) > 5 =98 ) vs(nipr).
Then all ¢ > m satisfy
pr(ANnir)  2oj<ilf(ANJG)
= <.
pp(nisr) ngiﬂf(Jj)
Now fix an arbitrary k > n,, and fixi such that n; < k < n;41. Then
prANK) _ pp(ANni) 2 pr(ANnig) 2r
pr(k) = pg(ng) 1-26  pg(nita) 1-26

Since 6 > 0 was arbitrary, this proves (¢)so < 2(¢0)oo, as claimed.

(2) By Lemma 1.7.3, Z,, is dense if and only if lim sup,, max; p,,({j}) = 0. We
first prove the direct implication. Fix a density ideal Z, such that its measures sat-
isfy sup,, ||[vn|| < oo and lim,, at™ (u1,,) = 0. We need to prove that Z, is isomorphic
to an EU-ideal. By Lemma 2.7.4, we may assume ||v,|| = 1 for all n (this will not
affect the condition that lim sup,, max; v, ({j}) = 0).

By replacing Z, with an isomorphic ideal, we may assume that there is a
sequence 0 = ng < ny < ... such that supp(u;) = [ni, nit1)-

Define f: N — R by

f(k‘) = 2iui({]€}), if n; < k < Nit1,
F0) =1,
We claim that f is an EU-function.

We have pf([n;,niy1)) = pg(n;) = 2° for all i. Therefore every n € [n;,n;+1)
satisfies
f(n)

Since lim sup, p;({n}) = 0, f is an EU-function.

For every ¢, n;;1 is the minimal integer n > n; such that py([n;,n)) > pr(n,).
Also, for every A we have
pr(AN[ng,niy)

pg (nisg1)
and therefore p; is equal to the measure v; constructed in the proof of part (1) of
this theorem as applied to the ideal U . Hence (1) implies that the ideals Z,, and
EU ¢ coincide.

It remains to prove the converse implication. Assume Z,, is a density ideal such
that sup,, [|v,|| = co or limsup, at™(u;) > 0. In the latter case, let £ > 0 be such
that the set A of all ¢ for which p;({k;}) > € for some k; is infinite. Then the set
{ki : i € A} does not have an infinite subset in Z,. Since EU-ideals are dense, Z,,
is not an EU-ideal.

It remains to treat the case when Z, is dense and sup, ||un|| = oco. By
Lemma 2.7.7, Z, is not isomorphic to a normalised density ideal. By (1), Z,
is not isomorphic to an EU-ideal. (]

pi(A) =
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Corollary 2.7.9. If N =] A, is a partition of N into infinite sets and Z,, is an
ideal on A, isomorphic to an FErdés—Ulam ideal, then

I={B:BnA,e€2Z, foraln}
is isomorphic to an Erdés—Ulam ideal.

Proor. By Theorem 2.7.8, each Z,, is isomorphic to a normalised density ideal,
and Lemma 2.7.5 implies the same for Z. Theorem 2.7.8 that Z is an EU-deal. [

PrOOF OF LEMMA 2.7.2. Let p;, I;, be the measures and disjoint finite sets
such that with ¢,, = sup; y; we have Z,, = Exh(p,). By Lemma 1.7.3, Z, is dense
if and only if it belongs to (£3) or (£4). By Theorem 2.7.8, these two classes are
disjoint. Clearly every ideal in (Z1) is isomorphic to Fin and this is not the case
with ideals in (£2).

All four of these classes are nonempty—e.g., the ideal {) x Fin belongs to (Z2).
It therefore suffices to prove that every density ideal Z,, belongs to one of these four
classes. If Z, is not dense, then it belongs to either (Z1) or (£2), so let us assume
it is dense. By Lemma 2.7.4 , we may assume ||x;|| > 1 for all 4, and therefore Z,
is in (Z3) or (24), depending on whether sup, ||| is finite or not. O

2.7.3. RK-reductions between density ideals. While the quasiordering <grp
on the class of dense summable ideals includes an isomorphic copy of P(N)/Fin
(Theorem 2.6.10), Theorem 2.7.12 below implies that <gp is trivial on the class of
dense density ideals. Since not all EU-ideals are RK-isomorphic (Theorem 2.7.16
below) the Schroder—Bernstein property fails in the realm of quotients over EU-
ideals.

Proposition 2.7.10. If Z, is a density ideal such that ||p;| =1 for all i then Z,
is RB-reducible to every EU-ideal. In particular, every two EU-ideals EUs and EU,,
satisfy EU s <rp EUg.

We will prove a stronger result in Theoren 2.7.12 below. The special case,
Zy <gB Ziog, of Proposition 2.7.10 was known to Just (see [85, p. 904]) and the
proof of the general case is very similar.

Once the following trivial key fact is isolated, the proof of Proposition 2.7.10
is obvious.?

Lemma 2.7.11. Suppose that p and v are measures on finite sets I and J such
that ||n]| = ||v|| = 1 and € > 0 satisfies eat™ (u) > at™(v). Then some B C J and
h: B — I satisfy v(B) > 1 —¢ and p(a) —e < v(h™(a)) < u(a) for alla C 1.

PRrROOF. Of course the easiest way to prove this is by using an ultraproduct,
but we’ll do it the hard way. Since ||p|| =1 and at™(I)|I| < 1, we have
att(v)
at™ (p)

A greedy algorithm produces disjoint F; C J, for ¢ € I, such that
p{i}) —at™ (v) <v(F;) < p({i})

at ™ (v)|1] <

<e

3This is like Littlewood’s ‘two trivialities omitted can add up to an impasse’, except that we
are not omitting the trivialities and the conclusion is not exactly an impasse.
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for all i. Let B = |J, F; and let h: B — I be such that h=*({i}) = F,. Then
v(B) > 1—|I|at™(v) and p(a) —|alat*(v) < v(h~(a)) < u(a) for all a C I. Since
la| at* (v) < [T|at™(v) < e, the conclusion follows. O

Proor or ProPOSITION 2.7.10. Fix parameters p;,l; determining Z,, By
Theorem 2.7.8 there are v;, J;, for i € N, such that EU, = Z,,. Since lim; at*(;) =0
(by e.g., (2) of the same theorem), there is an increasing sequence m;, for j € N,
such that all ¢ > 1 and m; < j < m;1 satisfy

1
Sat () 2 at* ().
1

For such ¢ and j, Lemma 2.7.11 implies that some B; C J; and h;: B; — I
satisfy v;(J; \ Bj) < 1/i and |v;(h; " (a)) — pi(a)| < 1/i. With B = {J; B;, N\ B
belongs to Z, and the function h: B — N that agrees with h; on B; for all j is an
RB-reduction as required.

For the second part, apply Theorem 2.7.8 (1) to £U; and use the first part. O

Theorem 2.7.12. For a generalised density ideal Z, the following are equivalent.
(1) Z, is RB-reducible to Zy.
(2) Z, is RB-reducible to every EU-ideal.
(8) Z, is nonpathological.

The proof of Theorem 2.7.12 is given after two lemmas. Recall that (somewhat
nonstandardly) a submeasure is pathological if it is the equal to the supremum of
measures majorised by it.

Lemma 2.7.13. Suppose that ¢ is a nonpathological submeasure on a finite set I.
Then there are n, finite sets J;, for i < n, measures u; on J;, X C HKJ- Ji, and
h: X — I such that every a C I satisfies

p(a) = max p;(h™"(a)).
<n
Moreover, we can assure that max; < ||| = ||l

PrROOF. Since [ is finite, for every a C I there is a measure p, on I such that
ta(a) = p(a). Let n = |P(I)|, fix an enumeration a(i), for i <n of P(I), let J; =T
and let p; = fiq(;). Let X C [[,.,, Ji be the diagonal, X = {(z,z,...,2) : v € I}
and define h: X — I by h((z,z,...,2)) = x. Then for every a C I we have that
h~a) = {(z,...,2) : x € a}, and sup;_, p;(h " (a)) = sup,c; ps(a) = @(a). By
the construction, ||u;|| < ||¢]| for all . O

PROOF OF THEOREM 2.7.12. (1) = (2) by Proposition 2.7.10.

(2) = (3) because any ideal RK-reducible to a nonpathological analytic P-ideal
is nonpathological.

(3) = (1) Suppose that Z, is a nonpathological density ideal with parame-
ters I;, ;. By Proposition 2.7.10, it suffices to prove that Z, is RB-reducible to
some density ideal. By replacing each ¢; with min(1,¢;) we may assume that
limsup, ||¢i]] < 1. Apply Lemma 2.7.13 to each 4, and find intervals and meaa-
sures on them J;;, u;j;, for j < n(i), X; C Hj<n(i) Jij and h;: X; — I; such that
pi(a) = max;n) pij(h ™" (a)) and max; <, || < 1.

Since }>; > i) |Jij| is countable, we may assume that the intervals J;;, for
i € Nand j < n(i), form a partition of N. The set X = J, X; is positive with
respect to the density ideal Z,, with parameters J;;, pt3;. The function whose graph
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is the union of graphs of h;, for ¢ € N, is a RB-reduction of Z, to Z, | X, and
Lemma 2.7.3 implies that Z,, | X is isomorphic to a density ideal. (I

A related result that motivated Theorem 2.7.12 was proved in [124]. While no
pathological density ideal is <gp-reducible to Z, the associated orbit equivalence
relations are all Borel-reducible to the relation associated with Z.

The ideal Z,, (Example 1.7.5) is, by Theorem 2.7.8 (2), not RK-isomorphic to
any EU-ideal. We can do better.

Proposition 2.7.14. If Z, is a dense density ideal such that sup,, ||v,|| = oo then
no EU-ideal is RK-reducible to Z,.

PROOF. Assume otherwise, fix a EU-ideal RK-reducible to Z,. By Theo-
rem 2.7.8 (1) this ideal is a density ideal Z, such that I;, u, satisfy |w| = 1
for all i. Let J,,v, be parameters determining Z,, so that sup,, ||v,| = oo and
limsup at*(v,,) = 0 because Z, is dense. Since Z, is a P-ideal, we can choose the
reduction h to be a finite-to-one function.

Assume for a moment that

Sup Vn(hil(-[m)) = 0.
Since all I, and all J,, are finite, we can choose disjoint I,,,(;) and disjoint J,,(;y, for
j € N, such that v,(j)(h™ (Ln(j))) > J, and at™ () < 1/%j. By the latter we
can partition h[Jy, ;)] N (L,(;)) into j pieces each one of them of y,,(;)-measure not
greater than 1/j. At least one of these pieces, call it a;, satisfies fi,,,(;(h ™' (a;)) > 1.
Since m(j), for j € N, are distinct a = [J; a; belongs to Z,,, but h=(a) ¢ Z,.
We may therefore assume that
K = sup Un (W™ (1)) < 0.

Recursively choose J,,(jy, k(j), and I, 1, for I < k(j), such that the following
holds for all j.

(1) vn() (Jniy) = Kj-

(2) Al n(J)] < Ul<k(])‘[m(] O

3) I m(J 1y # Ly if and only if j = 5" and [ = 1.

(4) at™ (o (jy) < 1/42 for all I < k().
Since pim(j,0) (Im(j,0)) < 1, for every j and [ < k(j) we can choose a;j; C Ip,(;,1y so that
wila;) < 1/ and Vn(j)(h’l(ajyl) > Vn(j)(hfl(fm(ﬂ)))/j. Then a; = Ul<k(j) a1
satisfies v,,(;)(h™'(a;)) > K, hence a = UU; a; satisfies limsup,, vn(h™1(a)) > K
and h~!(a) ¢ Z,. On the other hand, since the intervals I,y are disjoint, since
for every j only finitely many n satisfy u,(a) > 1/4, we have limsup,, un(a) = 0,
hence a € Z,,. O

The proof shows that no EU-ideal is Katétov reducible to Z,,.

As mentioned earlier, the introduction of Erdés—Ulam ideals was motivated
by the question whether quotients over Z; and Zi,; were isomorphic. In [88],
Just and Krawczyk used CH to prove that all quotients over Erdés—Ulam ideals
are isomorphic. Just ([85], [87]) proved that under a different set-theoretic axiom
the quotients over Zy and Zj,, are not isomorphic. By Theorem 2.7.12 this is
quite optimal, since Zy <grp Ziog and Zioe <rB Zp. Our methods provide many
pairs of nonisomorphic quotients over density ideals, in particular Zy and Zjo.. In
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connection with methods of Chapter 6, this gives another proof of Just’s result (see
Corollary 7.1.1).

2.7.4. RK-isomorphisms of EU-ideals.

Definition 2.7.15. For a density ideal Z,, such that lim; at*(u;) = 0 and 6§ > 0
define functions F,,G,5: N = N by

Fyu(n) = [ supp (),
Gps(n) = max{j : u;(s) > 6 for some s of cardinality < n}.

The function G5 is well-defined because lim; at™ (u;) = 0.
Theorem 2.7.16. If the density ideals Z,, and 2, satisfy

lizm at™(u;) = lilm att(1;) =0 and GysoF, =o(n)
for all § > 0, then Z,, and 2, are not RK-isomorphic.

PRrROOF. We will prove the contrapositive. Let h be an injection from a subset
of Ninto N witnessing the RK-isomorphism, so that A € Z,, ifand only if h A € Z,.
Let D; = supp(u;).

We claim that there exists 4 > 0 such that for all but finitely many i some
j = J(i) satisfies v;(h"D;) > 6. Assume otherwise, that for every m there are
infinitely many ¢ such that for all j we have v;(h”D;) < 1/m. Since supp(v;) is
finite for every j, we can find a sparse enough subsequence of {D;} whose union A
is such that limsup; v;(h"” A) = 0, which contradicts the choice of h.

Fix such §. We claim that there exists m such that the function J is at most
m-to-1. In particular, J(n) # o(n). Assume otherwise, that for every m there
is a k for which |J~1(k)| > m. Since limy at™ () = 0, we can find such k and
sk C supp(vg) so that vg(sx) > & and ¢, (h™(sx)) < 2/m. Now it is easy to find
an infinite set A such that the set (J, ¢ 4 5% is not in Z, but its h-preimage is in Z,,.

Since J(n) < Gus o Fj,(n), the function G5 o F), cannot be o(n). O

Corollary 2.7.17. Ideals Zy and Zig are not RK-isomorphic.

PrOOF. Let {u;} and {v;} be sequences of measures induced by EU-functions
such that Zy = Z,, and Zj,s = Z,, as in Theorem 2.7.8 (1). Then every 6 > 0
satisfies F,(n) = 2", G,s5(n) = O(log(n)), F,(n) = O(a®) (for some a > 1) and
Go5(n) < Klog(n), for a fixed K > 0. Therefore

Gus o Fi(n) < Klog(2") = o(n)
for all § > 0, and Theorem 2.7.16 implies the desired conclusion. (I

2.7.5. RK-minimality of LV-ideals. The second part of the following is a
baby version of [39, Proposition 5.3] (see Definition refDef.LV for LV-ideals and
recall that Fin is an LV-ideal since we do not require LV-ideals to be dense).

Proposition 2.7.18. (1) FEvery ideal RK-reducible to a generalised density
ideal Z, is a generalised density ideal.
(2) Every ideal RK-reducible to an LV-ideal is an LV-ideal.

PRrROOF. (1) Let I,, be disjoint finite subsets of N and let ¢,, be a submeasure on
I,, such that ¢;(I;) > 1 for all ¢ and Z,, is determined by these parameters. The key
triviality is that if A C N is arbitrary and we define Jo,, = I, N A, Jop+1 = I, \ A,
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9, to be the restriction of ¢, to P(Jz,) and s, 41 to be the restriction of ¢,
to P(Jan+1), then the generalised density ideal Z, defined by these parameters
coincides with Z,,.

Since Z, is a P-ideal, we may assume that the RK-reduction h of 7 to Z, is a
RB-reduction. Let n;, for i € N, be an increasing sequence in N such that for every i
the h-preimage of J; = [n;,n;41) intersects at most two of the I, nontrivially. This
is possible because all I,, are finite and A is finite-to-one. Let 1; on J; be the
pullback of sup,, ¢, that is

Vi(B) = sup p, (h"1(B)).

n

By applying the key triviality to A = h=*({J,, J2n), one sees that Z coincides with
the generalised density ideal Z,. This proves the first part.
(2) Assume Z,, is an LV-ideal, hence the submeasures ¢, satisfy

(Vk)(Ve > 0)(V*°n)(Vao, . .., ar C I,)|on(agAag) — m<a]§< on(a;Aa;yq)| < e.

Then submeasures v,, defined in the first part of the proof clearly inherit this
property, and Z is an LV-ideal. ([l

2.8. Summable ideals vs. density ideals

We first define an ideal that is neither summable nor a density ideal but locally
looks like a summable or a density ideal. Then we prove that summable ideals are
RB-incomparable to density ideals except in trivial cases (Proposition 2.8.4). Proof
of the following is an easy exercise.

Lemma 2.8.1. For ACN? and m € N let pm(A) = 32, pyea 1/mn, and let
Too = Exh(sup,, fim)-
Then the restriction of Too to {n} x N is summable, but if A € ) x Fin is Lo, -positive

then I | A is isomorphic to a dense density ideal. [

Lemma 2.8.2. The ideals Zoo, oo @ Lijn, Loo ® 2o, and I & Zoo are RK-
isomorphic.

PrOOF. The proof is very similar to the proof of Lemma 1.7.6. (]

The following consequence [39, Theorem 4.2] may have been overlooked since
it was stated in terms of Borel equivalence relations.

Theorem 2.8.3. Suppose that Z,, is a density ideal not RK-isomorphic to Fin
and T is a dense F, ideal. Then I and Z,, are <gp-incomparable.

A proof is provided at the end of this section, after the following special case
and its self-contained proof.

Proposition 2.8.4. If Iy and Z,, are a summable ideal and a density ideal, and
none of them is RK-isomorphic to Fin, then Iy and Z,, are <gp-incomparable.

PrOOF. Since RB-reductions are continuous and density ideals are not Fy, it
suffices to prove Zy «gp Z,. This is a consequence of Theorem 2.8.3 above, but
we provide a self-contained proof.

Assume the contrary, and let h be such that A € Z; if and only if h~!(A) € Z,,.
Find a sequence 1 =ny < ng <ng < ... and ¢; C {ny,...,n;11 — 1} such that for
all 4,5 (let Dy = supp(ur)):
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(1) 1/ < puslts) < 2/i
(2) h=Y(t;) N Dy, # 0 and h=1(t;) N Dy, # 0 for some k implies i = j.
The recursive construction of these sequences proceeds as follows:
Assume nq,...,n,_1 and t1,...,t,_1 are already chosen. Since the set

E=UZ tuh~(t)

is finite, there are only finitely many j such that D; N E # 0, therefore we can
pick an ny so that {1,...,n; — 1} includes E and all such D;’s. Now choose tj
satisfying (1) (this is possible because Z), is a proper density ideal) and such that
min(tx) > ng. This describes the recursive construction, and clearly (1) and (2)
hold.

Assume that ¢; (i € N) are chosen to satisfy (1) and (2). Then |J, t; is, by (1),
not in Zy, and therefore lim; sup; p;(h=1(¢;)) = e > 0. By (2)

lim sup; Mj(Ui t;) = limy sup, (u;(t:)),

and there are subsequences t; of ¢; and p} of p; such that p}(t;) > €/2 or all i,
in particular | J; 4 t; is Zy-positive whenever A is infinite. But by (1) there is an
infinite set A such that |J,c 4 ¢; is in Zy—a contradiction.

Since Zy [ A is summable and Z,, [ B is a density ideal, these ideals are
<gp-incomparable. |

PrOOF OF THEOREM 2.8.3. Let I, and pu, be finite sets and measures asso-
ciated with Z,. We may assume that p,({j}) > 0 for all j € I,,, by a negligible
modification of w,. Then X,, = P(I,), with the metric d,(s,t) = p,(sAt), is a
finite metric space and the equivalence relation on P(N) defined by A ~, B if
AAB € Z, is a co-equality, as per [39, Definition 3.1].

Suppose that Z is an Fj,-ideal such that Z <ps Z,, and let Ez be the Borel
equivalence relation on P(N) defined by AEz B if AAB € Z. Then [39, Theo-
rem 4.2 (2)] applied to Ez implies that Ez is essentially countable, meaning that
it is Borel-reducible to Epi, (usually denoted Eg). However, Z was assumed to be
a dense ideal, and therefore Ez is a turbulent equivalence relation ([74]) and not
reducible to Eg;y. O

Corollary 2.8.5. Suppose that T is an ideal that is RK-reducible to an F, ideal
and to a density ideal. Then T is RK-isomorphic to Fin.

PRrROOF. Since Z is RK-reducible to an F, ideal, it is F,,. Assume that it is not
RK-isomorphic to Fin. Then the restriction of Z to some positive set A is a dense
ideal. Since Z is RK-reducible to some density ideal Z,, Z [ A is RK-reducible to
Z,, | B for some positive set B. However Z,, | B is a density ideal by Lemma 2.7.3,
hence this contradicts Theorem 2.8.3. O

2.9. RK-automorphisms of summable ideals

An RK-automorphism of an ideal Z is the equivalence class of functions h: N —
N such that h is an RK-isomorphism of Z with itself with respect to the equality
mod Z. The group of RK-automorphisms of Z isomorphically embeds into the auto-
morphism group of the quotient P(N)/Z. Our lifting theorems imply that for a large
class of ideals (all ideals 80-determined by closed approximations with the Radon—
Nikodym property), OCAt and MA(o-linked) imply that every automorphism of
P(N)/Z corresponds to an RK-automorphisms of Z. The RK-automorphism group
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of every dense summable ideal contains both the free abelian group with continuum
many generators and the free group with continuum many generators as subgroups
(Proposition 2.9.3). We produce summable ideals whose RK-automorphism groups
In [20], van Douwen observed that if all automorphisms of P(N)/ Fin are trivial
then the group Aut(P(N)/Fin) is not simple. This gives an example of a homoge-
neous (see below) Boolean algebra whose automorphism group is not simple. It is
still unknown whether a Boolean algebra with this properties can be constructed
without using any additional set-theoretic assumptions (see Question 1 of [21]).

Definition 2.9.1. The group Autrxk(Z) is the quotient of the group of all permu-
tations h of N such that h is a Rudin—Keisler isomorphism of Z with itself modulo
its subgroup of all h that are equal to the identity on a set that belongs to the dual
filter of 7.

Theorem 2.9.2. For a Borel ideal T, Autgk(Z) is a quotient of an coanalytic
subgroup of See modulo an analytic subgroup.

PROOF. Proof by counting quantifiers. The {A € P(N): A € T & h~1(A) €
T} is Borel because Z is. Some h € S is a RK-automorphism of 7 is (VA C
N)(A € Z & h™1(A) € 7), and it is equal to the identity on a set in Z* if and only
if (3AeZ)(Vne N\ Ah(n)=n. O

Proposition 2.9.3. Suppose that Iy is a summable ideal not RK-isomorphic to
Fin. Then the following holds.

(1) Autgk(Z) has a subgroup isomorphic to the free Abelian group with con-
tinuum many generators.

(2) Autrk(Z) has a subgroup isomorphic to the free group with continuum
many generators.

PRrOOF. Since Z; is not RK-isomorphic to Fin, its restriction to some positive
set A is a dense ideal. Since the automorphism group of P(A)/Z; | A is a subgroup
of the automorphism group of P(N)/Z, we may assume that f is nonincreasing.
Find a sequence 1 =n; < ng < ... such that for all i we have the following.

() pg(ninit1)) =1, and
(b) pr({niv1 —1:i€N}) < oo.
For B C N define hg: N — N by

k+1, if k € [ng,n; fori € B,
hB(k) :{ [ -‘rl)

k, if k e [ni,ni_ﬂ) for i 5{ B.

We claim that A — h3'(A) is a lifting of an automorphism ®% of P(N)/Z;.

To prove this, for ¢ > 0 let A, = {n: f(frgi)n < 6}. If puy(As) = oo for every

€ > 0, then we can find a sequence of finite sets of integers s; such that for all ¢
(c) 8: € Ay,
(d) maxs; < mins;i1, and
(e) pug(ss) > 1.
Let B = |, si, and enumerate B increasingly as {k;}. Then by (c), (d) and the
monotonicity of f we have lim; f(k;)/f(k;j—1) = 0 which implies ps(B) < oo,
contradicting (e). Therefore we can find an € > 0 such that pf(A.) < co. Then for




61

all k € N\ A, we have 0 < ¢ < f(k)/f(k — 1) < 1. Since hz'(k) C {k,k — 1} for
all k, this implies that for k£ € A. we have

f(hp' (k))
f(k)
Therefore Lemma 2.6.8 implies that ®7} is a homomorphism of P(N)/Z;. More-
over, hp is injective on the set N\ {n;11 —1:i € N}, by (b) this set is in the dual

filter of Zy, and @3 is an automorphism of P(N)/Z;, as required.

Let F be the free Abelian group with generators {ge : £ € R}, and let A = { B¢ :
¢ € R} be a family of infinite almost disjoint subsets of N. Note that the subgroup
G of Aut(P(N)/Zs) generated by ®p (B € A) is Abelian, since for B,C € A we
have

1
1< <1l+-.
€

Ppodo = Ppc.

This is because BN C'is finite, and therefore in Z¢. Let Q: F' — G be a homomor-
phism uniquely defined by

Q(ge) = P,

for £ € R. We claim 2 is an isomorphism. Since it is an epimorphism, it will suffice
to prove that it is a monomorphism. To see this, we pick a = gll1 gl; co.glhin G
different from unity and prove that ® = Q(a) is not the identity on P(N)/Zs. By
the definitions, for h = hlro... hl; ohlll7 mapping P, is a lifting of ®. Since a # 1p,
we can assume l; # 0 and g; # g1 for i = 2,... ,n if n > 1. This implies that h has
no fixed points in the set C' = (J,cp, [nj,1j+1). Therefore, by Lemma 9.1 of [14],
we can write C = Cy U C; U Oy so that h”’C; and C; are disjoint for : = 0,1, 2.
By (1), one of these sets is not in Z,. Since this set is moved by ®, ® is not the
identity. This proves that €2 is an isomorphism.

If Z; is not a proper summable ideal, then Aut(P(N)/Z;) has a subgroup
isomorphic to Aut(P(N)/Fin), and it is easy to modify the above construction
to prove that this group has a subgroup isomorphic to the free Abelian group with
continuum many generators.

To prove the second part, instead of a family of pairwise almost disjoint subsets

of N use an independent family of subsets of N (e.g., [50, Proposition 9.2.5]). The
proof that the corresponding automorphisms generate a free group is analogous to
the proof of the first part. O

For a function f: N — Ry such that pu;(N) = oo, consider the following two
subgroups of the infinite symmetric group So, (I; is the filter dual to Zy).

Gy ={m e Sx :theset As[p,q] ={n:p < f(r(n))/f(n) < ¢} belongs to I
for some 0 < p < g < oo}
Hyp = {m € S :the set {n: f(n(n)) = f(n)} belongs to Z7}.
Obviously, Hy is a normal subgroup of G.

Theorem 2.9.4. If Ty is a summable ideal not RK-isomorphjic to Fin, then
Autgrk (Z) is isomorphic to Gy/Hjy.

Proor. By Lemma 2.6.8, some m € S is an RK-automorphism of Z if and
only if it is in Gy and every RK-automorphism of Z; is of the form A(w) for some
m in Gf.
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It remains to prove that m is equal to the identity modulo Z; if and only if
it belongs to Hy. The reverse inclusion is obvious. To prove the direct inclusion,
assume towards contradiction that = ¢ Hy is not in the kernel. Therefore, the set
A = {n:m(n) # n} is not in Zy. By [50, Lemma 9.4.5] there is a partition of A
into sets A;, for j < 6, such that 7[A4;] is disjoint from A; for all j. At least one of
these sets is not in Zy, and it is moved by 7. This contradicts the assumption that
A(m) is equal to the identity modulo Z;. O

Theorem 2.9.5. There is a summable ideal Ly with the following properties.
(1) Autri(Zy) is isomorphic to a quotient of the group ], Sni.
(2) Every RK-reduction of T to itself is a RK-isomorphism.

PROOF. Let f be the nonincreasing function uniquely determined by the fol-
lowing conditions:

(i) range(f) = {1/n!:n € N},
(i) the set I(n) =<qi: f(i) = Ti,} is an interval in N, and

(iii) pf(I(n)) =1 for all n.
It suffices to prove that for every RK-automorphism h of Z; there is an RK-
automorphism ' of Z such that h' € ], Si) and {j : h(j) # h'(j)} belongs
to Z.

Lemma 2.6.8 implies that there are p, g be such that the set

(2.15) Alp,a) = {n:p < pg(h™" ({n})) /s ({n}) <}
belongs to Z7. Fix k > max(q,1/p) and 7 such that
_ 1 _ 1

Then all distinct ij greater than k satisfy 7[I;] N I; = (. Therefore, the restriction
of 7 to Ay, \ (4 1) can be extended to ' € [],~, Sr,. This A’ is as required and
this completes the proof that Autgrk(Z) is isomorphic to a quotient of [], Sp.
Suppose that h: N — N is a RK-reduction of Z; to itself. The ideal J = {A C
N: h71(A) € Z;} is a continuous preimage of Z¢, hence Borel. Then h is a RK-
isomorphism between J and Z¢. Since J D Zf, Lemma 2.6.8 implies that there is

q < oo such that the set
I C0)

belongs to I}k. By the same lemma, in order to prove that h is a RK-automorphism
of Zy, it suffices to prove that

All/q,-) = {z :

belongs to Z7. Otherwise, the set A[l/q,-) ¢ Iy, and puy(A[l/g,-)) = oo. Fix
7. > q/(q — 2) and k such that
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and
pp(mA(g; )]\ n)) < 1.
Find t C A(-,¢]\ (n+ 1) such that p¢(t) > i, and fix m > max(t) and k" such that
w1 = F0m) > fm+ ) = g
Let
s={i€[n,m]: f(i) # f(n~' (1)},
and note that all [ € [k, k'] satisty |I; Ns| > |I; N t| because h is a permutation. In
particular, p¢(s) > pyr(t). Also, since all i € ¢ satisfy f(n(i)) < f(i)/k, we have

s (1) < s (®) < Cus ()

Similarly, since f(h(i)) < f(i)/k for all i € (7 + 1) such that f(i) > 7, we have

pp(hffa + 1)) N7, 00)) < 7
Therefore,
ps(s\ (o +1000) > s() = s ) = 2 >l = > 1

Aseveryi € s\ (7 (n+ 1) Ut) satisfies f(h~1(i)) > 4, since f(i) < 1/(k+1)! for all
i € s, we have s C h[A(q, -)] and therefore ps(h[A(qg,-)])\ (7+1)) > 1, contradicting
the choice of 7. O






CHAPTER 3

Large hereditary sets

This chapter is not an end in itself. It covers material, some of it well-known,
needed in proofs of our main lifting theorems in §4, §6, and §9, and the readers not
interesting in results beyond ZFC can go straight to §4. The latter chapter contains
results used in the former that require basics of nonmeager hereditary sets.

The characterisation of (co-)meagre subsets of P(N) (Theorem 3.1.3) is a folk-
lore fact. Its use in analysis of nonmeager ideals on N goes back to [80] and [139],
and it was adapted to nonmeager hereditary sets in [36]. §3.2 is devoted to non-
meagre hereditary sets. Another largeness property of hereditary subsets of P(N)
used in our proofs discussed in and dating back to [36] is that of being ccc over Fin,
i.e., having nontrivial intersection with every uncountable almost disjoint family.
An apparently more precise version requires nontrivial intersections with uncount-
able tree-like families or perfect tree-like families (§3.3.1). In §3.4 we study the
following question of coherence of (partial) liftings. Given is a homomorphism and
two continuous maps, each one of which is a lifting to this homomorphism on a
large hereditary set. How different can these maps be? The chapter ends with §3.5
where we prove a well-known fact that a homomorphism has a Baire-measurable
lifting if and only if it has a continuous one and some specific variations of it.

3.1. Property of Baire

The main result of this section, Theorem 3.1.3, is the standard characterisation
of subsets of P(N) that are (co)meagre in the Cantor set topology.
A topological space is Polish if it is separable and completely metrisable.

Definition 3.1.1. Assume X is a Polish space and A C X.

(1) Ais said to be meagre if it can be covered by a countable union of nowhere
dense sets.

(2) A is said to be comeagre if its complement is meagre.

(3) A has the Property of Baire if there is an open U C X such that AAU is
meagre.

We will need a well-known characterisation of comeagre subsets of P(N) (The-
orem 3.1.3) and its lesser known little brother, Lemma 3.1.2. If I € N and s C I,
then we write

I,s]={aCN:anI=s}.
Sets of this form form a basis for the compact metric topology on P(N).

Lemma 3.1.2. For A C P(N) the following are equivalent.

(1) A is nowhere dense in P(N).
(2) For every n there are I € [n,00) and s C I such that [I,s] N A= 0.

65
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(8) For every n there are s; C I; € N for j < n, such that n < min(ly) and
max(l;) < min(lj41) for all j <n—1and ANU;_,[L;,s;] =0.
If D C P(N) is dense, then (1)—(3) are also equivalent for every A C D.

ProoF. Fix a dense D C P(N) (possibly D = P(N)) and A C P(N).

(1) implies (2): Assume A is nowhere dense. Fix n and let u;, for j < 2",
enumerate P(n). We will recursively choose k; and v; C [kj, k;jy1) so that kg =n
and the following holds. With

Uj = [n,ug) N lKis ki), i

we will choose kj1 and v; so that U; N [[kj, kj+1),v;] N A = 0. This is possible
because Uj; is an open set and A is nowhere dense, thus there is a nonempty open
W C U; disjoint from A. Every nonempty open subset of U; has one of this form.
This describes the construction, and the sets I = [ko, k) and s = |, ,, v; satisfy
[n,u;] N [I,s)NA=0 for all j <2". Since |J [n,u;] = P(N), the set [I,s] is as
required.

(2) implies (3): Fix A and assume that it satisfies (2). We will find I; and s;
recursively. (1) asserts that a pair I, so as required exists. If I;, s; for j < m < n—1
had been found, applying (1) with n = max(I,,—1) gives I,,, $,, as required.

(3) trivially implies (2).

(2) implies (1): Fix A C P(N) that satisfies (3). In order to show that A is
nowhere dense, it suffices to prove that for every nonempty basic open set V- C P(N)
has a nonempty basic open subset W that avoids A. Thus V = [J,v] for some J
and v. Applying (2) with n = max(J) we obtain a basic open set W = [J,v]N[I, s]
disjoint from A. O

j<2n

Theorem 3.1.3. A subset X of P(N) is relatively comeagre in P(N) if and only if
there are disjoint finite intervals I; @ N and s; C I, for j € N, such that

If such intervals exist, they can be chosen so that Uj I; =N.

Proor. For the converse implication, suppose I; and s; are as stated. Since
every basic open set has the form [I, s], the open set Upn, := U;,,[1;, 5;] is dense.
Therefore (), Uy, is, by the Baire Category Theorem, comeagre.

For the direct implication, assume X is comeagre and fix dense open U,, C P(N)
such that (), U, C A. By replacing U,, with ﬂjgn U;, we may assume that U, 2
U,+1 for all n. By Lemma 3.1.2 we can recursively choose I,, € N and s,, C I, so
that min(f,41) = max(I,) + 1 and [I,,, s,] C U, for all n.

This describes the construction of the sequence I,,, s,. If a [ I, = s,, for infin-
itely many n, then a € U, for infinitely many n. Since the sets U,, are decreasing,
a €, U, C A, as required. By the construction we have (J,, I, = N. O

Corollary 3.1.4. If X C P(N) is comeagre, then there are a partition N = AgU Ay
and sets Cop C Ag and C; C Ay such that for every X C N both (X N Ag)UCy and
(X NA;)UCy belong to X.

PRrROOF. Let I(n) and s(n) be as in Theorem 3.1.3. Then the sets
AO = Un even I(n)7 A1 = Un odd I(’I’L), CO = Un even S(’I’L), Cl = Un odd s(n)7

are as required. ([l
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3.2. Nonmeagre hereditary sets

In this section we prove a variation of the Jalali-Naini and Talagrand character-
isation of nonmeager hereditary subsets of P(N) dating back to [36] (Theorem 3.2.2)
and some of its consequence whose value will become apparent only once we start
stabilising and comparing liftings.

Definition 3.2.1. If X is a family of subsets of N by X we denote the downwards
closure (also known as hereditary closure) of X,

X =U,ex Pla).
Some X C P(N) is called hereditary if X = X.

Theorem 3.2.2. A hereditary subset X of P(N) is nonmeagre if and only if for
every sequence s;, fori € N, of disjoint finite subsets of N there is an infinite a C N
such that |, s; € X.

ic€a

PROOF. Theorem 3.1.3 implies that X is meagre if and only if there are disjoint
intervals I(n) and s(n) € I(n), for n € N, such that the set (,, U, [L(n),s(n)]
is disjoint from X. B O

The part of the following concerned with ideals is taken from [113]).

Corollary 3.2.3. If H is a hereditary subset of P(N), then H is meagre if and only
if there is a finite-to-one function h: N — N such that A — h=1(A) sends infinite
sets to H-positive sets.

If T O N is an ideal on N, then T is meagre if and only if Fin <gp Z.

In particular, if Z is an analytic ideal such that Z O Fin then Fin <gp Z.

PRrROOF. The first part is a reformulation of Theorem 3.2.2 and the second
part is a special case. For the last part, assume Z is analytic and includes Fin.
It suffices to show that Z is meager. Assume otherwise. Since analytic sets have
the Property of Baire, there is a basic open subset U of P(N) such that Z N U
is relatively comeager. As Z D Fin, Z is comeager in P(N). Since A — N\ A4
is an homeomorphism of P(N) onto itself, there is A € Z such that N\ A € Z,
contradicting Z being a proper ideal. (I

Hereditary nonmeager sets behave differently from the ideals. For example, if H
is hereditary and includes Fin, it not necessarily closed under finite modifications
of its elements.

Corollary 3.2.4. (1) The family of nonmeagre hereditary subsets of P(N) is
closed under taking finite intersections of its elements.
(2) The family of nonmeagre hereditary subsets of P(N) which are closed un-
der finite modifications of their elements is closed under taking countable
intersections.

ProoF. (1) Fix k > 1 and assume H,, for ¢ < k, are nonmeagre and hereditary.
Since H = (),.,, Hs is hereditary, it suffices to prove that it is nonmeagre. Other-
wise, by Corollary 3.2.3 there is a finite-to-one h: N — N such that h=1(A) ¢ H
for all infinite A. By repeatedly applying Theorem 3.2.2 one finds infinite sets
Ao D A1 D -+ D A such that | sj € H; for each ¢ < k. ¢ =1,...,k. Then
Ajp_1 € H; contradiction.

JEA;
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(2) Assume H;, for i € N, are nonmeagre and hereditary but H = (), H; is
meagre. By Corollary 3.2.3 there is a finite-to-one h: N — N such that h=1(A) ¢ H
for all infinite A. Choose a decreasing sequence A; C N such that h_l(Ai) € H;
for all i. Let A C N be infinite and such that A\ A; is finite for all . Then
h=1(A)\ h=1(A;) is finite for all i, hence h=* € H; contradiction. O

Corollary 3.2.5. Suppose that H is a hereditary nonmeagre subset of P(N).
(1) if A C N is infinite, then H NP(A) is a hereditary relatively nonmeagre
subset of P(A)
(2) If A C N is infinite and co-infinite and s, for n € N, are disjoint finite
subsets of N\ A, then the set

(3.1) {XNA: X eH, (I%n)s, C X}

is hereditary and relatively nonmeagre subset of P(A).

(8) If N = AgU A, is a partition into infinite sets and H; is a hereditary rela-
tively nonmeagre subset of P(A;) for j < 2, then HoUH, is a hereditary
nonmeagre subset of P(N).

PRrROOF. (1) Clearly H NP(A) is hereditary. Assume H NP(A) is meagre. By
Theorem 3.2.2 there are finite disjoint subsets s(n) of A such that (J, ., s(n) ¢
H NP(A) for every infinite ¢. By the same theorem, H is meagre; contradiction.

(2) The set in (3.1) is hereditary because H is, and we can use Theorem 3.2.2 to
prove that it is nonmeagre. Let t,, for n € N, be disjoint finite subsets of A. Then
t, Usy, for n € N, are disjoint finite subsets of N. Theorem 3.2.2 implies that there
is an infinite Z C N such that X = Unez tn Us, belongs to H. Then X N A belongs
to the set in (3.1). Since the sequence t,, was arbitrary, Theorem 3.2.2 applied in
P(A) implies that this set is a relatively nonmeagre subset of P(A).

(3) Clearly HoUH1 = (HoUP(A1)) N (P(Ap)UH;1) and the two sets on the
right-hand side are hereditary and nonmeager by the Kuratowski-Ulam theorem
(Theorem A.1.5). The conclusion follows by Corollary 3.2.4. O

Corollary 3.2.6. Suppose that and X C P(N) is comeagre.

(1) If H C P(N) is hereditary and nonmeagre, then there is a partition N =
Ao U Ay such that the set

(3.2) {XNA)U((YNA): XeHNX, Y eHNA}

is a hereditary and nonmeagre subset of H2.

(2) If J is a nonmeagre ideal on N, then there are a partition N = AgU A, and
sets Cp C Ay and C1 C Ay such that for every X € J both (X N Ag) UCy
and (X N A1) UCy belong to TN X.

PROOF. By Theorem 3.1.3 there are finite disjoint I(n) C N and s(n) C I(n),
for n € N, such that if X NI(n) = s(n) for infinitely many n, then X € X. We
may assume that (J, I(n) = N by enlarging these sets if necessary (the resulting
set (,, UysnlL(m), s(m)] is still dense Gy).

(1) Let Ag =, I(2n) and A; = J,, I(2n +1). By Corollary 3.2.5 (2), the set
{XNAy: X € H,(3®n)[(2n + 1) C X} is hereditary and relatively nonmeagre
subset of P(Ap). Since H is hereditary,

{XNAy: X eH,(Fn)X NI(n)=-s(n)}
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is a hereditary and relatively nonmeagre in P(A4y). By an analogous argument,
{XNA;: X € H,(3®°n)XNI(2n) = s(2n)} is hereditary and nonmeagre in P(A4;),
and the conclusion follows by Corollary 3.2.5 (3).

(2) By Theorem 3.2.2 there is an infinite D C N such that | J,,.,s(n) € J. Let
D = Dy U Dy be a partition of D into two infinite sets. Let

AO = UnEDO I(n)’ Al =N \ AO’ CO = UnEDo S(n)7 Cl = Un€D1 S(n)
If X € J then, since J is an ideal, both Yy = (X NAp)UC; and Y1 = (X NA;)UCy
belong to J. Also, Yj € (¢4, [1(n), s(n)] for j = 0,1, hence both Yy and Y7 belong
to X, as required. ' O

The following simple consequence of Theorem 3.2.2 is used in the proof of our
main lifting theorem which replaces thirty pages of [36, §3.8-§3.13].

Lemma 3.2.7. If H C P(N) is hereditary and nonmeagre, then there exists k such
that for every s € [k, 00) the set

H[s]={a CN:sUa€H}

is hereditary and nonmeagre. In particular, the intersection of H with every non-
empty open subset of P([k,o0)) is relatively nonmeagre, and the set HUP(k) is
hereditary, nonmeagre, and closed under finite changes of its elements.

PRrROOF. This set is clearly hereditary for every k. Assume it is meagre for
all k. By Theorem 3.2.2, we can recursively find an increasing sequence k(j) and
s(j) C[k(j), k(4 + 1)) such that H[s(j)] is meagre for all j.

Thus (J; H[s(j)] is a meagre hereditary set, and by Theorem 3.2.2 there is a
sequence of disjoint finite subsets of N, #(j), for j € N, such that the set

{a CN: (3%))t(4) € a}

is disjoint from (J; H[s(j)]. Recursively find increasing sequences m(j), n(j) such
that u(j) = s(m(y)) Ut(n(j)) are pairwise disjoint.

By Theorem 3.2.2 there is an infinite X C N such that a = (J;cx v(j) € H.
Fix j € X. Then a € H[s(j)] and also a ¢ |J, H[s(7)]; contradiction.

For the second claim, it suffices to prove that the intersection of H with every
basic open subset of P([k, c0)) is relatively nonmeagre. Since H is hereditary, this
is equivalent to #H[s] being nonmeagre for every s € [k, 00). O

3.3. Ccc over Fin and tree-like almost disjoint families

A largeness property of ideals and hereditary sets, being ccc over Fin, is stronger
than nonmeagerness. In §3.3.1 we discuss tree-like almost disjoint families and
perfect tree-like almost disjoint families.

If H is hereditary in P(N), then a subset of P(N) is H-positive if it does not
belong to H. Two sets of integers are almost disjoint if their intersection is finite.
The following was defined for ideals in [36].

Definition 3.3.1. A hereditary set H is ccc over Fin if there is no uncountable
family of H-positive, pairwise disjoint modulo Fin, sets.

Since there is an uncountable family of almost disjoint subsets of N, Fin is not
ccc over Fin.
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Lemma 3.3.2. If a hereditary family H is ccc over Fin then it is nonmeagre.
If T and J are ideals, T <rp J, and J is ccc over Fin, then so is T.

PROOF. For the first part, suppose that H is hereditary and meagre. By Corol-
lary 3.2.3 there is a finite-to-one h: N — N such that h=1(A) is H-positive for every
infinite A C N. Therefore the h-preimage of any uncountable family of almost
disjoint subsets of N shows that # is not ccc over Fin. This argument also proves
the second part. O

Suppose that Z is an ideal on P(N). While ‘Z is ccc over Fin” is stronger than
“T is nonmeagre’, it is, in general, weaker than “P(N)/Z is ccc” (Example 5.4.3).
Moreover, David Fremlin observed that while a ccc over Fin ideal has to be nonmea-
gre, there exist a ccc over Fin ideals of Lebesgue measure zero (see [64, page 17]).
Also, there are nonmeagre ideals that are not ccc over Fin.

Remark 3.3.3. Nonmeagre, hereditary sets closed under finite changes of their
elements are also called groupwise dense, and the minimal cardinality of the family
of groupwise dense sets whose intersection is not groupwise dense is called group-
wise density. These notions were introduced in [11] in order to provide a succinct
combinatorial formulation of a statement with applications to diverse mathematical
structures (see [9]). For more on cardinal characteristics of the continuum see [10].

3.3.1. Tree-like almost disjoint families. Infinite sets A and B of integers
are almost disjoint if their intersection is finite, and A almost includes B, A O* B,
if B\ A is finite.

For s in {0,1}<N or in N<N let |s| denote its length. Since we use the convention
that n = {0,...,n — 1}, |s| also denotes the domain of s.

The following notion, introduced in [152] and [87] (but see [131, 11.3.8 and
I1.4]), will be very useful in setting up an open partition (see Definition 6.3.3).

Definition 3.3.4. A family A of almost disjoint sets of integers is tree-like if there
is an ordering < on its domain D = |J.A such that (D, <) is a tree of height w and
each element of A is included in a unique maximal branch of this tree.

Tree-like almost disjoint families appeared implicitly in Shelah’s proof that all
automorphisms of P(N)/Fin are trivial ([130]) and explictily under the name of
neat almost disjoint families in [152]. They were studied further in [87].

The following lemma will not be used explicitly, and proving it may help furnish
the intuition.

Lemma 3.3.5. For an almost disjoint family A the following are equivalent.

(1) A is tree-like.

(2) There is an injective f: N — {0,1}<N such that the image of every A € A
is included in a branch of the tree NN, and for different A and B in A
the corresponding branches are different.

(3) There is a finite-to-one f: N — {0,1}<N such that the image of every
A € A is included in a branch of the tree N<N, and for different A and B
in A the corresponding branches are different.

Moreover, (2) and (3) are equivalent to their variants in which the range of f is
required to be a downwards closed subset N<N, O
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Definition 3.3.6 (Perfect tree-like almost disjoint family). Suppose that J(s), for
s € {0,1}<N] are nonempty pairwise disjoint nonempty finite subsets of N. For
f€{0,1}N let

I = Ut £ € (0,117,
Then J(f) N J(g) = Uszpay /() for f # g. Therefore the family

A{T} = {J(f) - f € {0,133
is tree-like, and even a perfect subset of P(N).
Any family of the form A{J(s)} is called a perfect tree-like almost disjoint
family.

Every perfect tree-like family is a tree-like almost disjoint family that is a
perfect subset of P(N), and therefore of cardinality ¢. Not every subset of P(N)
that is perfect and tree-like almost disjoint family satisfies the requirements of
Definition 3.3.6, but this should not cause inconvenience.

The analogue of the following lemma for uncountable almost disjoint families,
used in the proof of the OCA lifting theorem, uses Martin’s Axiom (Lemma A.5.1).

Lemma 3.3.7. If A is a perfect tree-like almost disjoint family, then there is a
perfect tree-like almost disjoint family B such that every element of B includes 2%°
elements of A.

PROOF. We have A = A{J,} for pairwise disjoint finite sets J,, for s in {0, 1}<N.
For s € {0,1}" let

L= J{Ji : 2n < |t] < 2(n+ 1), (V5 < n)t(25 + 1) = s(j)}.

This is a family of finite, pairwise disjoint, sets. Let B = A{Is}. Then every f
satisfies

1) = JIrin = LT (9) : 9(25 +1) = f(j) for all j}
and B is as required. ! O

3.4. Almost liftings

We move on to study coherence between two almost liftings of a given homo-
morphism.

Lemma 3.4.1. Suppose that T is an analytic ideal, that ®: P(N) — P(N)/Z is a
homomorphism, and that H; for j = 0,1 is a nonmeagre hereditary subset of P(N)
closed under finite changes of its elements.
(1) If ©;: P(N) — P(N) is a continuous lifting of ® on H; for i =0,1, then
each ©; is a lifting of ® on a relatively comeagre subset of Ho U H;.
(2) If K is an analytic approzimation to T and ©;: P(N) — P(N) is a con-
tinuous K-approrimation to ® on H; for i = 0,1, then each ©; is a K2-
approzimation to ® on a relatively comeagre subset of Ho U H;.

PRrROOF. By taking K = 7 and and noting that in this case K? = K, one sees
that it suffices to prove the second part. Towards this, note that the set
Y={A4:Ty(A)A¥,(A) € KU Fin}
is Borel. By Theorem 3.2.2, H = Ho N H; is hereditary and nonmeagre. Since Y is
analytic and includes H, it is comeagre. Hence for a relatively comeagre set of A
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in Ho we have that ©1(A)AP®,(A) C (01(A)ABy(A))U(Og(A)AD,(A)) belongs to
K2 U Fin. Therefore O, is a K2-approximation to ® on a relatively comeagre subset
of Hy. Analogous proof shows that Qg is a K2?-approximation to ® on a relatively
comeagre subset of H;, and the coclusion follows. [

The following coherence property is a more precise version of Lemma 3.4.1 (see
also Claim 6.5.1 for the simpler case when Z = Fin).

Lemma 3.4.2. Suppose that T is an ideal, ®: P(N) — P(N)/Z is a homomor-
phism, K is a closed approrimation to I, and V; is a continuous K-approximation
to ® on a nonmeagre hereditary set H;, fori =0,1. Then there are k and m’ in N

such that all A C [k, 00) satisfy (Uo(A)AU,(A))\ m' € K10,

PrROOF. By Theorem 3.2.2, H = Hy N H; is hereditary and nonmeagre. We
claim that there is m’ such that all A € H satisfy (Uo(A)AY;(A))\m’ € Kb. Since
both ¥y and ¥ are K-approximations to @, every a € H satisfies Uo(A)AT,(A) €
K?U Fin. Let

g(A) = min{m : (¥o(A)ATV,(A))\ m € K?}.
By the continuity of ¥y and ¥y, the set
X, ={A€H: g(A) <m}

is relatively closed in H for every m. Since H is nonmeagre, we can find m large
enough for A, to have nonempty interior (relative to ). Let k and u C k be such
that the clopen set U = {A: ANk = u} satisfies UNH C X,y,. Then all A C [k, 00)
satisfy

By Lemma 3.2.7 and increasing k if needed we may assume that H N P([k,00)) is
dense in P([k, 00)).

Since ¥ is a K-approximation to the homomorphism ® on H, for every A € ‘H
and every s € Fin we have ¥y(A)A¥o(AAs)A¥,(s) € K3U Fin. Thus we can set

fo(A) = min{l : (To(A)AV(AAS)AT,(s)) \ 1 € K? for all s C k}.

Let fi1: H — N be the analogously defined function with ¥y replaced with ¥;. The
sets {A € H : fj(A) > n} for j = 0,1 are, by the continuity of ¥, relatively open
for every n. Since H is nonmeagre,

Z ={a € H :max(fo(a), fr(a)) <m'}

has nonempty interior for some m’ > m. We claim that m’ is as required. Fix
A € H such that min(A) > k. Then (writing z ="* y if (zAy)\ [ € £ and applying
(3.3) to A and to u U A = uAA in the second equality)

To(A) ="K To(uAA) AT, (s) ="K Ty (uAA) AT (s) =% T, (A)

thus (Wo(A)AW;(A)) \ m' € K1Y as promised. Since H N P([k,00)) is dense in
P([k,0)) and both ¥y and ¥, are continuous, this holds for all A C [k, 00), as
required. ([
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3.5. From Baire-measurable to continuous liftings

Lemma 3.5.3 (1) below is well known (see [151, p. 132]) and it shows that
another natural ordering coincides with <gg. Proposition 3.5.4 was tacitly assumed
in [36] as obvious, we finally provide a (not completely trivial) proof.

Stabilisers were used to analyse and produce liftings implicitly in [130] and
[152] and finally isolated by Just ([86], [87]). In [36] stabilisers were used indis-
criminately. We will follow the elegant approach of [94] and [95].

Definition 3.5.1. Suppose that F': P(N) - P(N), N = Ay U 4y, Cy C Ay, and
C1 C A;. Let

©0(B) =F((BN Ap) UCy)AD,(CY),
©1(B)=F(BN A1) UCyAD,(Cy),
O(B) = 0y(B) 201 (B).
Then O is said to be the stabilisation of F' associated to Ay, A1, Cy, and Cj.

Stabilisations will be used in proofs of our lifting theorems (Theorem 4.1.2,
Theorem 7.0.1). V. Kanovei and M. Reeken ([94]) and D.H. Fremlin ([64, Propo-
sition 1C]) have proved an analogue of Lemma 3.5.3 (1) for Lebesgue-measurable
liftings: Every homomorphism between two quotients P(N)/Z that has a Lebesgue-
measurable lifting has a continuous lifting.

Approximations to an ideal were defined in Definition 1.2.1: A hereditary sub-
set IC of P(N) is an approximation to Z if Z C KU Fin.

Definition 3.5.2. Assume that 7 is an ideal on N, K is an approximation to Z,
X CP(N), and F: P(N) — P(N). A map I': P(N) — P(N) is a K-approzimation
to F on X if

T(A)AF(A) e KUT
for all A € X. If ® is a homomorphism, then F' is a KC-approzimation to ® if it is
a IC-approximation to a lifting of ®.

Lemma 3.5.3 (1) shows that a (group, or Boolean algebra) homomorphism
between quotients P(N/J and P(N)/Z has a Baire-measurable lifting if and only
if it has a continuous lifting, as well as three other similar-sounding statements.
The approximation K is not required to be closed or even Borel. Parts (3) and (4)
of this lemma will be used to study almost liftings in the context of OCAr and
MA (o-linked) in §6.

Lemma 3.5.3. Suppose that T is an ideal on N with an approximation KC, and
and ®: P(N) — P(N)/Z is a Boolean algebra homomorphism or a group homomor-
phism.
(1) If ® has a Baire-measurable lifting on a comeagre set, then it has a con-
tinuous lifting.
(2) If ® has a Baire-measurable K-approximation on a comeagre set for some
approzimation K to I, then it has a continuous K?-approzimation.
(3) If ® has a Baire-measurable lifting on a nonmeagre ideal J, then it has a
continuous lifting on J .
(4) If ® has a Baire-measurable K-approxzimation on a nonmeagre ideal J, for
some approzimation IC to I, then it has a continuous K2-approzimation

on J.
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PRrROOF. (1) Let ®,: P(N) — P(N) be a Baire-measurable lifting of ® on a
comeagre set 7. Then the restriction of ®, to some dense Gs subset X of T is
continuous.

By Corollary 3.1.4 there are a partition N = Ag U A; and sets Cy C Ay and
Cy C A; such that for every X C N both (X N Ap)UCy and (X N Ap) UCp belong
to X. Let © be the stabilisation of ®, associated to Ay, Ay, Cy, and CY.

It is continuous because (BN A.) U Cy1_. is in G for € = 0,1. It suffices to
check that O is a lifting of ® in case when the latter is a group homomorphism. For
B C A. we have ®,(B) =% ¢,(BUC;_.)A®,(C;_.), and for every B C N we have
B = (BNAy)A(BNA;), and therefore ©(B)T = ©¢(BNAy)AO,(BNA;) = &.(B).
¥ is a lifting for ®.

Analogous argument proves (2).

(3) Suppose that ® has a Baire-measurable lifting on a nonmeagre ideal 7.
Corollary 3.2.6 asserts that there are a partition N = Ay Ll A; and sets Cy C Ag
and C; C A; such that for every X € J both (X N Ag) UCy and (X N A1) U Cy
belong to J N X. Therefore the construction analogous to that used in (1) and (2)
with Corollary 3.2.6 replacing Corollary 3.1.4 proves (3).

The proof of (4) is analogous. O

Proposition 3.5.4. Suppose that T is an analytic ideal and ®: P(N) — P(N)/Z
is a homomorphism. The following are equivalent.
(1) ® has a Baire-measurable almost lifting.

(2) ® has a continuous almost lifting.
(3) @ is decomposable.

PrOOF. The implication from (1) to (3) is Lemma 3.5.3 (3) and the implica-
tions from (3) to (2) and from (2) to (1) are vacuous. O



CHAPTER 4

Lifting theorems I: From Baire-measurable to
completely additive

In the present section we are concerned with analysis of Baire-measurable lift-
ings of homomorphisms.

Definition 4.0.1. Suppose that ®, is a lifting of a homomorphism ®: P(N) —
P(N)/Z. Topological properties of @, such as continuous, Borel, or Baire-measurable,
are defined with respect to the Cantor set topology on P(N).!

A lifting is called completely additive if there is a function h: N — N such that

. (A) =h"1(A)
for all A € P(N).

Lemma 3.5.3 implies that a homomorphism from P(N) into P(N)/Z has a
Baire-measurable lifting if and only if it has a continuous one. Clearly a completely
additive lifting is automatically continuous. This chapter is devoted to analysis
of the question when the existence of a continuous lifting implies the existence of
one that is completely additive, and its results are summarised in Theorem 4.1.2.
Ideals Z that have the property that every homomorphism of P(N) into P(N)/Z
with a Baire-measurabe lifting has a completely additive one are studied in §4.1.
In §4.2 we introduce the Fubini property and prove Fubini property of some ideals
(Theorem 4.2.3). Characterisation of the Fubini property using Katétov order is
given in §4.2.1. In Theorem 4.3.1 we prove that the Fubini property implies the
Radon—Nikodym property. An ideal that fails the Radon—Nikodym property is
constructed in Theorem 4.4.1.

While in [36] stabilisers introduced by Just had played key role in finding
liftings, they are almost completely absent from the present proofs. Instead, we use
ideas from [94] and [95].

4.1. The Radon—Nikodym property

The main result of this section is Theorem 4.1.2, whose proof is given in §4.2
and §4.3. The Radon—Nikodym property introduced below should not be confused
with the Nikodym property ([28]), which is an analog of the Uniform Boundedness
Principle (i.e., Banach—Steinhaus Theorem) for the ring associated with the ideal
at hand.

Definition 4.1.1. Suppose Z is an ideal on N.
(1) Z has the Radon—Nikodym property if every Boolean algebra homomor-
phism ®: P(N) — P(N)/Z with a Baire-measurable lifting has a com-
pletely additive lifting.

IThese are often called topologically simple liftings, e.g., in [55].

75



76

(2) T has the group Radon—Nikodym property if every group algebra homo-
morphism ®: P(N) — P(N)/Z with a Baire-measurable lifting has a con-
tinuous lifting which is a group homomorphism.

Theorem 4.1.2. All of the following ideals have the Radon—Nikodym property.

(1) All non-pathological analytic P-ideals.

(2) All non-pathological F,-ideals

(3) All summable ideals (Example 1.3.5).

(4) Ideals O x Fin and Fin x0 (Example 1.5.5).

(5) All density ideals (Definition 1.7.1).

(6) All Erdés—Ulam ideals (Example 1.5.5).

(7) All matriz summability ideals (Definition 1.8.1).

(8) Ordinal ideals I3 ., where o and B are indecomposable ordinals.

(9) Weiss ideals Wy, where o is a multiplicatively indecomposable ordinal.

PrOOF. The Fubini property introduced in §4.2 implies the Radon—Nikodym
property (Theorem 4.3.1), hence in each case it suffices to prove the former. This
was done in Lemma 4.2.5 for (1) and (2), and in Corollary 4.2.8 for a class of ideals
larger than the one in (8).?

(3), (6), and (7) are consequences of (1): For summable ideals this is vacu-
ous, all Erdos—Ulam ideals are non-pathological analytic P-ideals because Theorem
2.7.8 implies that they are density ideals, and all matrix summability ideals are
nonpathological analytic P-ideals by [148, Corollary 3.12].

(4) Define a submeasure ¢ on P(N?) by ¢(A4) = max{2™™ : A Z [n,00) x N}.
It is non-pathological and lower semicontinuous, and clearly (§ x Fin = Exh(y).
The submeasure ¢ defined on P(N?) by 1(A) = min{n : A C n x N} is lower
semicontinuous, non-pathological, and Fin x{) = Fin(¢)).

For (9), see [94, Theorem 30]. O

Before proceeding, we should describe continuous group homomorphisms and
continuous Boolean algebra homomorphisms. from P(N) into itself.

Lemma 4.1.3. Some ®: P(N) — P(N) is a continuous group homomorphism if
and only if there are finite s, C N such that ®(a) = {n : |a N s,]| is odd} for all a.

It is a continuous Boolean algebra homomorphism if and only if s, is a singleton
for all n.

PROOF. We need to prove that every closed subgroup I' of P(N) of index 2 is
of the form {a : |a N s| is even} for some nonempty, finite s C N. Fix such I and
note that it is clopen.

Thus the set s = {n : {n} ¢ I'} is finite and nonempty. We claim that every
b € P(s) NT has even cardinality. Otherwise, fix such b of minimal possible odd
cardinality. By the definition of s, |b| > 3. Since I has index 2, for some ¢ € I" both
bNec and b\ ¢ are nonempty. One of these sets has an odd cardinality, contradicting
the minimality of b. Thus I' € {a C N : |a N s| is even}. But the set on the
right-hand side is a closed subgroup of P(N) of index 2, and therefore it is equal
to I

We know that @ is a continuous group homomorphism if and only if there is a
function h: N — N such that ®(a) = h=1(a). With s,, = {h(n)}, this is equivalent
to ®(a) = {n:|aNs,|is odd}. O

2See also Theorem 4.2.3 for closure properties of the class of ideals with the Fubini property.
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In the original definition of the Radon—Nikodym property given in [36] it was
required that ker(®) O Fin. There was no compelling reason for this restriction, and
the following is proven by composing ® with the quotient map nz: P(N) — P(N)/Z
(and noting that it has a continuous lifting, namely the identity map on P(N)).

Lemma 4.1.4. Suppose J is an ideal on N.

(1) If J has the Radon—Nikodym property, then for every ideal T on N, ev-
ery Boolean algebra homomorphism ®: P(N)/Z — P(N)/J with a Baire-
measurable lifting has a completely additive lifting.

(2) If T has the group Radon—Nikodym property, then for every ideal T on N,
every group algebra homomorphism ®: P(N)/Z — P(N)/J with a Baire-
measurable lifting has a completely additive lifting. (I

For <pg (Baire-embeddability) and <gk (the Rudin—Keisler order) see Defini-
tion 2.3.2.

Corollary 4.1.5. If T and J are ideas on N and J has the Radon—Nikodym
property, then T <gg J if and only if T <grk J . O

Recall that by Z* we denote the dual filter of Z, namely the filter of all sets whose
complement is in Z, and by Z, we denote the coideal of all sets, namely all sets of
integers which are not in Z. An isomorphism of quotients ®: P(N)/Z — P(N)/J
is trivial if there are sets A € 7%, B € J* and a bijection h: B — A such that ®;, is
a lifting of ®. Note that (a) below gives a satisfactory answer to the basic question
(see §1.4). Part (b) of Proposition 4.1.6 below for Z = Fin was first proven by
Velickovic ([151]).

Proposition 4.1.6. Ifideals T and J have the Radon—Nikodym property then every
Baire isomorphism of quotients P(N)/Z and P(N)/J is trivial. In particular,

(a) The quotients over T and J are Baire-isomorphic if and only if the cor-
responding ideals are Rudin—Keisler isomorphic (Definition 2.1.3).
(b) All Baire automorphisms of P(N)/Z are trivial.

ProoF. Let ®: P(N)/Z — P(N)/J be a Baire isomorphism and let hy, hy be
such that @, is a lifting of ® and ®y,, is a lifting of ®~1. If g = h; o hy is the
identity on a set in Z*, then ®j, is a lifting of ® and h; witnesses that Z and J
are isomorphic. Let B be the set of all x such that g(z) # x. Then we can split B
into disjoint sets By, Ba, Bs so that ¢’ B; is disjoint from B; for i = 1,2, 3 (see e.g.,
[14, Lemma 9.1]). This easily implies each B; is in Z, and therefore the set of fixed
points for g is in Z*, as required. Both (a) and (b) follow immediately. O

4.2. The Fubini property

Identify P(N) with {0, 1} and consider the product measure A on this space
(on {0, 1} take the uniform probability measure). Alternatively, identify P(N) with
the compact group Z/2Z and equip it with the Haar measure. One easily sees
that this is the same measure. Definition 4.2.2, Theorem 4.2.3, and Theorem 4.3.1
are taken from [94] and [95], where A was referred to as the Lebesgue measure.
We consider N with the discrete topology, and N x P(N) as a Polish space. For
X C N x P(N), its horizontal and vertical sections are

X ={A: (m,A) € X}
X4 ={m: (m,A) € x}.
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A proof of the following lemma is included for the sake of those readers who
tend to object to the phrase ‘everything is Borel’ and require proofs.

Lemma 4.2.1. Fiz X C N x P(N). If X is Borel, then the function A — X4 is
Borel-measurable. If in addition Y C P(N) is Borel, {A: X" € Y} is Borel.

Proor. Note that X is Borel if and only if each X,, is Borel. Thus if X is
Borel, then for every n € N we have {4 : n € X4} = X,,, thus the preimage of
every clopen subset of P(N) is Borel, as required. Since the preimage of a Borel set
under a Borel-measurable map is Borel, the last claim follows. ([

Definition 4.2.2. An ideal J on N has the Fubini property if for every € > 0
and every Borel X C N x P(N), if {m € N : \(X,,) > e} is Z-positive then
MA: XA ¢ T} >e.

An equivalent reformulation of the Fubini property is given in Lemma 4.2.4
below. The following theorem whose proof occupies the remainder of this section
summarises results on the Fubini property that we will need, but see also Theo-
rem 4.2.9 below.

Theorem 4.2.3. The class of ideals with the Fubini property on N has the following
closure properties.

(1) If T is countably generated, then it has the Fubini property.

(2) If T is the pointwise limit of a sequence of Borel ideals T,,, for n € N with
the Fubini property (i.e., A € T if and only if (V°n)A € Z,,) then T,
has the Fubini property.

(8) If T is an intersection of an arbitrary family of ideals with the Fubini
property, then T has the Fubini property.

(4) If Z,,, for n € N, are Borel ideals with the Fubini property and I,, C T, 4+1
for all n then T =\, Z,, is a Borel ideal with the Fubini property.

(5) If T and T, for n € N, have the Fubini property, then so does T =
@, T

(6) If ¢ is a non-pathological lower semicontinuous submeasure on N, then
both Exh(¢) and Fin(y) have the Fubini property.

(7) Suppose that o, for n € N, are non-pathological lower semicontinuous
submeasures on N such that limsup, ||¢n| > 0. Then the ideal Dy, (see
Lemma 1.8.3) has the Fubini property.

(8) For every indecomposable countable ordinal o, the ideal O, has the Fubini

property.

PROOF. Proofs of (6), (7) are in Lemma 4.2.5 and Lemma 4.2.6, respectively
and strengthenings of (8) can be found in Theorem 4.2.7 and Corollary 4.2.8.

Each of the proofs of (1)—(4) starts with the words ‘fix ¢ > 0 and a Borel set
X C N x P(N) such that the set

B={n:\X,)>¢}

is Z-positive’ and ends by concluding that A({A : X4 ¢ Z}) > . The middle parts
of the proofs follow.

(1) Let A,, C N be sets that generate Z. By replacing A,, with |J
may assume that A, C A, and therefore T = J,, P(A,).

i<n Aj, we
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Since B ¢ T, we can choose j(n) € B\ A, for all n. Since the measure \ is finite,
we have )\(mm UnZ'm Xj(")) 2 hmm /\(Unzm Xj(") Z €. But A € Um nnzm Xj(n)
implies X4 Z |, X,,, thus A({A: X4 ¢ I} > ¢ as required.

(2) Suppose that Z,, = Z is the pointwise limit of ideals Z,,. For n < oo let

Vo ={A: X2 ¢1T,}.
By Lemma 4.2.1, this is a Borel set, and the sets ), converge to V., pointwise. Fix
d > 0 and n large enough to have B ¢ Z,, and A(VsoAY,) < d. Since Z,, has the
Fubini property, we have A(),,) > &, and therefore A(V) > & — 4. Since § > 0 was
arbitrary, A(Vso) > €, the Fubini property of Z., follows.

(3) Assume 7 = (,¢; Jo- Then B ¢ J,, for some a.

Clearly {A : X4 ¢ T} D {A: X4 ¢ J,}. By the Fubini property of J, we
have A({A: X4 ¢ J,} > ¢, and the conclusion follows.

(4) This is a special case of (2).

(5) Fix J and J,, for n € N, with the Fubini property such that Z = @ ; Jn.
In this proof X C N? x P(N), since Z is an ideal on N?. Thus B C N2 and

B'={neN:B,¢J.}
is J-positive. Fix m € B’ and for A C N consider the ‘middle section’ of X,
X(‘:%,) ={n:(m,n,A) € X}

By the Fubini property of J,,, A({A : X(ﬁ%) ¢ Tn} > e

By Lemma 4.2.1, Y = {(m, A4) : X(?n,-) ¢ Jm} is a Borel set, and by the previous
line A(Ym) > &. By the Fubini property of J, A({A : Y4 ¢ J}) > e. However,
yA ¢ J implies {m : X(I?”n,-) ¢ Jm} ¢ J, which is equivalent to X4 ¢ @ ; Tm.

Therefore A({A : X4}) > ¢, as required. O

Lemma 4.2.4. For every ideal T on N the following are equivalent.
(1) For every € > 0 and every Borel X C N x P(N), if {n : M(X,) > ¢} is
T-positive then N({A: X4 € T, }) > e.
(2) For every € > 0 and every Borel X C N x P(N), if {n : AM(X,) > e} is
T-positive then X4 € T, for some A € P(N).

PROOF. Only the converse implication requires a proof. Suppose that (2) holds.
Towards contradiction, assume that for some ¢ < € there is a Borel set X C NxP(N)
such that the set B = {A | X4 € Z,} satisfies \(B) = 0.

The set Y = X'\ N x B is Borel and the set {n : A(V,,) > £ —¢} is Z-positive. By
(2) there is A € P(N) such that Y4 is Z-positive. However, A ¢ B by construction
and therefore Y4 € T ; contradiction. O

The converse of the following lemma is also true for analytic P-ideals, see
Theorem 4.2.9 below (for Exh(¢) see Definition 1.4.3).

Lemma 4.2.5. If ¢ is a non-pathological lower semicontinuous submeasure on N,
then both Exh(yp) and Fin(yp) have the Fubini property.

PRrROOF. Fix a non-pathological lower semicontinuous submeasure ¢. We will
first prove that Z = Fin(p) has the Fubini property.

It suffices to show that (2) of Lemma 4.2.4 holds. Fix ¢ > 0 and a Borel
X C N x P(N) such that {n: A\(X,,) > €} is Z-positive. Since X is o-additive, for a
large enough K < oo the set C = {A | o(¥?) > K} satisfies A(C) < (¢ — §)/2. Let
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Z =Y\ (NxC). Then the set D = {n: A(Z,) > (¢ —0)/2} satisfies p(D) = oo but
©(24) < K for all A € P(N). Since ¢ is non-pathological, some measure p < ¢
satisfies u(D) > Ke~!.

Since both A and p are o-additive Borel measures, we can apply Fubini’s The-
orem to the product measure p x A on the o-algebra of Borel subsets of N x P(N).
However, [ pn(Z24)d\(A) < K and [ A(Z,)du(n) > K; contradiction.

It remains to prove that J = Exh(y) has the Fubini property. It suffices to
show that (2) of Lemma 4.2.4 holds. Fix € > 0 and a Borel X C N x P(N) such
that the set B = {n : \(X,,) > e} is J-positive. Let § > 0 be such that ¢(B\ k) >
for all k € N. Towards contradiction assume that X4 € J for all A. Therefore
for every A there is k such that (X4 \ k) < 6. Let k(A) be the minimal such
k. Since ¢ is lower semicontinuous, the set {A : k(A) = k} is Borel for all k and
by o-additivity of A there is k such that the set C = {A : (X4 \ k} satisfies
AC) <ed})>1—=5. Let Y = AN (NxC). Then A\(Y,) > ¢/2 for all n € B, and
©(YA\ k) < &6 for all A € P(N). Since ¢ is non-pathological, there is a measure
i < ¢ such that (B \ k) > 6. Computing (x x A)(Y) in two ways, we obtain
J (YA dA(A) < &8 and [ A(Vn) dp(n) > &6, contradicting Fubini’s theorem. O

The following is a special case of [148, Corollary 3.12] (see §1.8.1 and Lemma 1.8.3
for ideals of the form D; also see Lemma 4.2.11 for a slightly different proof).

Lemma 4.2.6. Suppose that @, for n € N, are non-pathological lower semicon-
tinuous submeasures on N such that limsup,, ||@n,| > 0. Then the ideal

D, ={A C N:limsup ¢,(A4) = 0}
as defined in Lemma 1.8.3 has the Fubini property.

Proor. We will use Lemma 4.2.4. Fix ¢ > 0 and let X C N C P(N) be
a Borel set such that the set B = {n : A(&X,) > €} is D, -positive. Towards
contradiction, assume that X4 € D, for all A € P(N). Let § > 0 be such that
lim sup,, ptn,(B) > d. Since all ¢,, are lower semicontinuous, by o-additivity of A
there is k such that C = {4 : (Vn > k)¢, (X4) < e} satisfies A(C) > 1 — £. Let
Y=XN(NxX). Find n > k such that ¢, (B) > J. Since ¢, is non-pathological,
there is a measure pu < @, such that p(B) > §. As in the proof of Lemma 4.2.5, by
computing (1 X X)(Y) two ways we obtain €§ < &d; contradiction. O

We now turn to ordinal ideals (§1.9). The ideals occurring in the following are
a special case of the ideals introduced in Definition 1.9.1.

Theorem 4.2.7. For every pair of countable ordinals o < 8 the ideal
Tpo = {AC W’ :otp(A) < w}
has the Fubini property.

PROOF. The proof proceeds by induction on a. If a = 0, then Zg , = Fin(w”)
is countably generated and the assertion follows from Theorem 4.2.3 (1).

Fix a limit ordinal « and assume that Zs , holds for all v < « and all 8. If «; is
an increasing sequence with o = sup; «;, then for every 8 we have Zs o =, Z8,0: >
and the Fubini property of Zg , follows by Theorem 4.2.3 (4)

Now assume that Zg o, has the Fubini property for all 3. To prove that Zg 441
has the Fubini property for all 3, proceed by induction on 8 > o + 1. Fix ordinals
Bi < Pit1 < Bsuch that 3 =33 (if 6 =v+1let 3 =~ for all 4, and if 3 is
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limit choose f3; strictly increasing). Then w® = > Li, where L; = whi for each 1,
and the following is a nice exercise.

For every A C w”, otp(A) < w**! if and only if (Vi)otp(AN L;) < w**! and
(Vi) otp(AN L;) < we.

This translates to Zg or1 = (ByZsi,a+1) N (Bpin Lsi,o) which follows from
Theorem 4.2.3, parts (2) and (5). O

Since every well-ordering L can be written as sum of finitely many indecom-
posable ordinals, Theorem 4.2.7 implies the following.

Corollary 4.2.8. If L is a countable well-ordered set and « is a countable ordinal,
then the ideal Op o = {A C L : otp(A) < w®} has the Fubini property. O

4.2.1. Characterisation of the Fubini property and its permanence
properties. Motivated by a question of Louveau, in | , Theorem 2.1] Solecki
characterised filters that satisfy Fatou’s Lemma in terms of Katétov order (§2.2).
This is naturally recast as a characterisation of ideals with the Fubuni property.
The following is [77, Theorem 3.1] (also see [79, Corollary 5.6] and [76, Corollary
5.26]).

Theorem 4.2.9. For every ideal T on N the following are equivalent.

(1) T has the Fubini property.
(2) S £k I | A for every I-positive A.

If in addition T is an analytic P-ideal, then the above are equivalent to each of the
following.

(3) I is non-pathological.

(4) T A<k Zy for every Z-positive A. |
Another equivalence, announced in [94] and proved using [137, §1] in [77,
Corollary 3.2], is that Z fails the analog of Fatou’s lemma.
Theorem 4.2.9 has an immediate corollary (see also [148, Corollary 3.12]).

Proposition 4.2.10. An intersection of any family of ideals on N with the Fubini
property has the Fubini property.

An intersection of a countable family of nonpathological analytic P-ideals is a
nonpathological analytic P-ideal.

PrOOF. It is straightforward to check that the family of ideals with the Fubini
property is closed under finite intersections. Suppose that F is a family of ideals
on N such that Z = (| F does not have the Fubini property. By Theorem 4.2.9,
there is an Z-positive A such that S <x Z [ A. Let h: A — € be such that
h=1(X) €T for all X C Q. If J € F is such that A is J-positive, then h witnesses
that S <k J [ A, hence J does not have the Fubini property by Theorem 4.2.9.

If Z,,, for n € N, are nonpathological analytic P-ideals, then by Theorem 4.2.9
and the first part Z = (), Z,, has the Fubini property. It is also analytic, and it is
a P-ideal by Lemma 1.3.3. Again by Theorem 4.2.9, it is nonpathological. (]

The proof of the second part of Proposition 4.2.10 is rather silly, it would be
nice to have a direct construction of a nonpathological submeasure instead.

We have an alternative proof of Lemma 4.2.5, partly based on the proof of
[148, Proposition 3.1] (for D, see Lemma 1.8.3).
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Lemma 4.2.11. FEvery matrix summability ideal has the Fubini property.
If v, for n € N, are nonpathological lower semicontinuous submeasures and
the ideal D, is dense, then D, has the Fubini property.

PROOF. It suffices to prove the second part, and to prove it it suffices to prove
that D, is the intersection of ideals with the Fubini property. Fix a D -positive A
and € > 0 such that the set Z = {n : ¢, (A4) > ¢} is infinite.

Since D,, is dense, for every m we have that lim,, ¢, (m) = 0. We can therefore
recursively find an infinite Z’ C Z and disjoint finite sets I,,, for n € Z’, such that
on(ANI,) >eforall n € Z'. Let 1, denote the restriction of ¢, to P(I,); this is
a nonpathological submeasure because ¢,, is nonpathological. Then the generalised
density ideal Z = {B C J,, I, : limsup,,c ¥»(B NI,) = 0} is nonpathological,
included in D, and A is Z-positive. By Theorem 4.2.9, it has the Fubini property.

O

4.3. The Fubini property implies the Radon—Nikodym property

The following is [95, Theorem 10, Theorem 13], see also [94]. The special case
when J is a non-pathological P-ideal is the main result of [36, §1].

Theorem 4.3.1. If a Borel ideal J has the Fubini property then it has both the
group Radon—Nikodym property and the Radon—Nikodym property.

In a few lines from here we will prove the group case of Therorem 4.3.1, and
the remainder of this section will be devoted to its Boolean algebra case.

For a set A consider P(A) as a probability measure space, with respect to the
product measure A. We use the same symbol A for the measure on P(A) for every A,
and for the measure on P(A)%. The set will always be clear from the context.

Lemma 4.3.2. Suppose that ideal T has the Fubini property and that ©: P(N) —
P(N) is a continuous lifting of a group homomorphism ®: P(N) — P(N)/Z. If

A({(a,b) : m € ©(b)AB(c)AB(bAC)} < 1/6

for allm, then there is a continuous group homomorphism © such that ©(a)AO(a) €
T for all a.

PrROOF. The set X = {(m,b,c) : m € O(b)AO(c)ABO(bAc)} is Borel set be-
cause O is continuous. For b € P(N) the function

0y(a) = ©(aAb)AO(D)

is a continuous lifting of ®.

Fix m. Then A({(a,b) : m € Oy(a)AB(a)}) < 1/6. Moreover, for every
a and every pair b,c we have that m € Oy(a)AO.(a) implies that one of m €
O(b)AB(c)AB(bAc) or m € O(aAb)AB(aAc)AB(bAc) applies. Since the set of
pairs b, ¢ such that either of these two possibilities applies has measure < 1/6, we
conclude that A({(b,¢) : m € Oy(a)AB.(a)}) < 1/3. There is therefore G,,(a) €
{0, {m}} such that the set

Z, ={b:0p(a) N{m} = G,,(a)}

has measure > 2/3.
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We claim that G,,: P(N) — P({m}}) is a group homomorphism. Fix a and b.
Each of the sets Z,, Zp,, and {yAb: y € Z,ap} has measure > 2/3, hence we can
choose x in their intersection. Then

Gm(a)AG,(b) = (0(aAx)AB(2)AB(DAZ)AO(z)) N {m}
= (0((aAb)A(bAZ))AO(bAZ)) N {m}
= G, (aAb)

as required. Thus G, is a Lebesgue-measurable group homomorphism.

Then O(a) = J,, Gm(a) is a Lebesgue-measurable group homomorphism, and
it remains to prove that it is Borel-measurable. Equivalently, we need to prove that
the graph of G is a Borel set. By Suslin’s separation theorem, it will suffice to prove
that the graph of G is both analytic and coanalytic.

Towards this, by e.g., repeatedly applying Luzin’s theorem, we can find an F,
set Y of full measure such that the restriction of G' to ) is Borel-measurable. For
every a thereis y € YA(aAY). Thus G(a) = b is equivalent to each of the following
statements:

There is y € YA(aAY) such that ©(y)AO(yAa) = b.

For every y € YA(aAY) we have ©(y)AO(yAa) = b.

Thus the graph of O is both analytic and coanalytic, and © is Borel-measurable.
Finally, Pettis’s theorem ([98]) implies that every Borel-measurable homomorphism
between Polish groups is continuous, in particular that O is continuous. (I

The following lemma will be used to show that for Borel Fubini ideals the group
Radon—Nikodym property implies the Radon—-Nikodym property.

Lemma 4.3.3. If a C N is finite and |a| > 2, then the measure of the set
{(z,y) € P(N) : |z Na| and |y Na| are odd and |(x Uy) Nal is even}
is at least 7/64.

PRrROOF. Clearly the measure of the set in question is equal to the measure of
X ={(z,y) € P(a) : |z| and |y| are odd and |z Uy is even}).

First we prove that for nonempty ¢, |{z C c: |z| is odd}| = 2/¢I=1. If |¢| is odd then
this is obvious, since the transformation z — ¢\ z is bijective.
If |c| is even and c is nonempty, fix m € c. Then

{z Cc:l|z]isodd} ={zU{m} 2 Cc\ {m} and |z| is even}}}
U{z:2 Cec\{m} and |z| is odd}}.

The cardinality of each of the two sets on the right-hand side is half the cardinality
of P(c\ {m}), and the desired conclusion follows.

Fix a. If (z,y) € P(a)? then (z,y) € X if and only if |z| is odd, |y \ z| is
odd, and |z Ny| is even. For every nonempty = C a with |x| = k < |a| the set
Vax = {d:|cnd| even, |d\ ¢| odd} has cardinality 2+~ . 2lel=k=1 = olal=2,

If |a| is even, then 2 C a of odd cardinality is a proper nonempty subset, and
therefore in this case |X| = |[{x C a : |z| is odd}| - 2/%1=* = 2211=8 "'and the measure
of X is |X[272lel = 1/8.

If |a| is odd, then for every z C a such that x # a and |z| is odd we still have
|Va.e| = 219174 Therefore |X| = (2/4/=1 — 1) . 2l9l=4, The measure of X is the
smallest when |a| = 3, in which case it is 7/64. O
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Lemma 4.3.4. Suppose that T has the Fubini property and that ®: P(N) —
P(N)/Z is a Boolean algebra homomorphism that has a lifting ©: P(N) — P(N)
which is a continuous group homomorphism. Then ® has a lifting which is a con-
tinuous Boolean algebra homomorphism.

PRrROOF. By Lemma 4.1.3 there are finite s,, C N such that
O(a) ={n:|ansy,|is odd}.

Since O(N)AN € Z, the set C = {n : s,, = 0} belongs to Z.
We claim that C' = {n:|s,| > 2} € Z.
Assume otherwise and let X = {(n,b,c) : n € (©(b)NO(c)) \ O(bUc)}. Then

X ={(n,b,c): |bNs,| and |cN s, are odd and |(bU c¢) N s, is even}.

By Lemma 4.3.3, A(&X,,) > 7/64 for every n € C, and therefore by the Fubini
property of Z there is (b, c) such that X(¢) ¢ T; contradiction.

Therefore the set D of n such that s, is not a singleton belongs to Z. For
n € D redefine s, = {pn} where p, is the n-th digit of 7 (or whatever). Then
O(a) = {n : JaNsy| is odd} still lifts ® and it is a Boolean algebra homomorphism
by Lemma 4.1.3. O

PROOF OF THEOREM 4.3.1. To prove the group case, fix a group homomor-
phism ®: P(N) — P(N)/Z with a Baire-measurable lifting. By Lemma 3.5.3 (1) it
has a continuous lifting. It will suffice to assume that it has a Lebesgue-measurable
lifting ©. By Lemma 4.3.2 it will suffice to prove that the set of m € N such that

A{(a,b) : m € ©(b)AO(c)AO(bAC)} > 1/6

belongs to Z. Otherwise, by the Fubini property of Z there is a pair (b, ¢) € P(N)
the set ©(b)AO(c)AO(bAc) ¢ Z; contradiction.
The Boolean algebra case follows from the group case and Lemma 4.3.4. (]

The Radon—Nikodym property of ordinal ideals O, (Definition 1.9.1) may be
related to a question of Galvin ([65]) concerning the partially ordered sets P(a) =
(P(a)/O4, C9). The RadonNikodym property of O, implies, for example, that
there is no definable Boolean algebra monomorphism of P(w?) into P(w®). Galvin
([65]) asked whether there is (provably without using any additional set-theoretic
axioms) a strictly increasing mapping from P(w?) into P(w*) (see [32, §3], [30] for
more details).

4.4. Failure of the Radon—Nikodym property

Ulam stability in combination with the notion of an asymptotically additive
liftings has played a crucial role in discovering the lifting results of [36]. They
had been replaced by Kanovei-Reeken’s results on Fubini property, supplemented
by Biba’s trick in the proof of the new OCA Lifting Theorem (Theorem 6.1.2).
This section is the only place where Ulam stability makes an (implicit) appearance.
For more on it see [55, §4]. Natural examples of analytic ideals tend to have the
Radon—Nikodym property.

Theorem 4.4.1. There are an F, P-ideal T and a homomorphism ¥: P(N) —
P(N)/Z with a continuous lifting but no completely additive lifting.

The proof is given after the following result, taken from [33] and Theorem |
Theorem 1.8.2].

)
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Theorem 4.4.2. For every m there are finite sets I and J, a submeasure ¢ on J,
and a function U: P(I) — P(J) with the following properties for all a and b in
P).

(1) ¢((J\ ¥(a)AU(I'\ a)) <1/m.
(2) (¥(a) UT(b))AT(aUb)) < 1/m.
(3) For every h: J — I some a € P(I) satisfies p(h~1(a)A¥(a)) > 1.

PROOF. Fix a finite set I such that |I| > 23™*1 For j € I, consider the
principal ultrafilter

)y ={seP):kes}
Let
J=PPUN\N{{G) :J €1}
We will use capital letters X, Y, Z to denote elements of J. For X € J let
Cx={ZeJ:(ZAE)NX #Qforall k € I}.
Define ¢ on P(J) by

1
w(A) = 3—mmin{|X| :X €Jand ACCx}.

for A C P(J). Since for all X and Y, X C Y implies Cx C Cy and CxUCy C Cxuy,
the function ¢ is monotonic and subadditive, and therefore a submeasure.
We claim that ¥: P(I) — P(J) defined by

U(s)={XeJ:scX}
is as required. For a € P(I) we have
(P(J)\ ¥(a)AY(P(I) \ a) C Cia,p(1)\a}

therefore o((P(J) \ ¥(a))A¥(P(I)\ a)) < 5% Similarly for all a and b in P(I) we
have (¥(a) U ¥ (b))AV(aUb) C Ciqpaupy, thus o((U(a) U ¥ (b)AV(aUD)) < L.

To verify the third property, fix h: J — I and assume towards contradiction
that for all a € P(I) we have o(h~(a)A¥(a)) < 1. For every k € I we can therefore
fix X(k) € J of cardinality < 3m such that W({k})Ah~*({k}) C Cx(q). Since
{YeJ:(YAK)NX =0} DCx for every X and U({k}) ={X € J: {k} € X},
we have the following

R ({k}) 2 {Y € T({k}) : (YA(R) N X (k) = 0}
={Y eJ:{k} €Y and (YA(k)) N X (k) =0}.

The cardinality of this set is not smaller than (using |I| > 23™+1)
PP\ ({G) 5 € YU X (R} = 221170 > 1=t 22,

Since the sets h=1({k}), for k € I, are pairwise disjoint, this implies

> [ ht k| = 22 1 =),

kel

contradiction. O
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PrROOF OF THEOREM 4.4.1. Fix ¢; > 0, for j € N, such that >, e; < oo. By
Theorem 4.4.2 there are finite sets I; and J;, submeasure ¢; on J;, and ¥;: P(I;) —
P(J;) such that U, is an e;-approximate homomorphism with respect to ¢; that
cannot be l-approximated (with respect to ¢;) by a homomorphism.

We may assume that N = | |, [; = ||; J;. Let ¢ = > ;. This is a lower
semicontinuous submeasure and Z = Exh(yp) = Fin(p) is our ideal. The function
¥(A) =U; ¥;(AN1;) is a continuous lifting of a homomorphism from P(N) into
P(N)/T.

We claim that this homomorphism does not have a completely additive lifting.
Assume otherwise and fix h: N — N such that A — h~!(A) is such a lifting. We
claim that

lim (V1)) Ab~ (1)) = 0.

Otherwise, assume e > 0 is such that X = {jo(¥(I;))AR™1(I;)) > €} is infinite. By
using the lower semicontinuity of ¢ and the fact that the sets h=1(I ;) are disjoint,
we can recursively find an infinite Y C X such that p(h=(Z;)N Uiev\iy Li) < 277
for all j € Y. This implies that ¥(UJ;cy Ij)Ah_l(Ujey I;) does not belong to
Exh(¢); contradiction.

Fix n large enough to have ¢(¥(I;))Ah~1(I;)) < 1/2 for j > n. By the choice
of I;,J; and U;, there is A; C I; such that ¢;(h™'(A4;)A¥;(4;)) > 1/2. Then
A =5, Aj witnesses that A+ h~'(A) is not a lifting. O

With KLpy) denoting the ideal defined in §1.6.0.1, a proof similar to the proof
of Theorem 4.4.2 shows that (using the notation from §1.6.0.1) the function

A= Uper F(0, A)

where f(p, A) =0if A ¢ UP and f(p, A) = AAA if A € UP lifts a homomorphism
from P(N) into P(I x N)/ LVpuy x0 that has no completely additive lifting.

4.5. Applications of lifting theorems, I

The following variant of Proposition 4.1.6 gives a strong answer to the basic
question for non-pathological analytic P-ideals.

Proposition 4.5.1. Suppose that T and J are analytic ideals and J has the Fubini
property. Then the following holds.
(1) P(N)/Z and P(N)/J are Baire-isomorphic if and only if T and J are
RK-isomorphic.
(2) P(N)/Z is Baire-embeddable into P(N)/J if and only if T is RK-reducible
to J.

PRrROOF. By Theorem 4.3.1, the ideal J has the Fubini property and therefore
both Z and J have the Radon—Nikodym property, hence the conclusion follows by
Proposition 4.1.6. 0

Theorem 4.5.2. IfZ and J are analytic ideals, P(N)/J is Baire-embeddable into
P(N)/Z, and T has the Fubini property, then J has the Fubini property.

PROOF. Since Z has the Fubini property, it has the Radon—Nikodym property
and J <gg Z implies J <gg Z. If J fails the Fubini property then Theorem 4.2.9
implies that § <k J. Together with J <gk Z this implies § <k Z, and by
Theorem 4.2.9, 7 fails the Fubini property; contradiction. ([
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The following is an immediate corollary of Theorem 2.6.10 and the Radon—
Nikodym property of summable ideals.

Theorem 4.5.3. The quasi-ordered set of all dense summable ideals with respect
to <rp has the following properties.

(1) It has no mazimal elements.

(2) It has no minimal elements.

(8) It includes an isomorphic copy of (P(N)/Fin, C*).

(4) If Iy <wp Z4 then some h satisfies Ty <gs L, <rB L. O

Theorem 4.5.4. If density ideals Z,, and Z, satisfy
limat™ (y;) =limat®™(v;) =0 and Guso0 F, = o(n)
for all § > 0, then the quotients P(N)/Z,, and P(N)/Z, are not Baire-isomorphic.
PROOF. These ideals are not RK-isomorphic by Theorem 2.7.16. (]

PROOF. Assume the contrary, that the quotients are Baire-isomorphic. Since
the density ideals have the Radon—Nikodym property (Theorem 4.1.2), by Proposi-
tion 4.5.1 ideals Z,, and Z, are isomorphic as well, contradicting Theorem 4.5.4. [J






CHAPTER 5

ZFC results about quotients

In this section we isolate some absolute properties of quotients P(N)/Z that
can be used to prove non-isomorphism in ZFC.

5.1. Small sets and deep sets

The results of this section had been adapted from [44]. Proposition 5.1.7 shows
that no quotient over a density ideal is isomorphic to one over an LV-ideal, and
that there are at least two isomorphism types of dense density ideals.

The following is a standard model-theoretic definition. The readers of [50]
should take note that Nj-saturated structures were called ‘countably saturated’
there.

Definition 5.1.1. A quotient P(N)/Z is Ny-saturated if every consistent countable
consistent type over it is realised in it.

Definition 5.1.2. Let Z be an ideal. A set A C N is Z-small if there are sets A,
(s € {0, 1}<N) such that for all s we have

(1) Ay

(2) Ae *As OUAS 1

(3) As~oNAs =0, and

(4) For every b € {0,1}N, if X \ Ay, € Z for all n, then X € Z.
A set A C N is Z-deep if the quotient P(A)/(Z | A) is Ny-saturated (see Defini-
tion A.2.1). Let

Sz ={ACN: Ais Z-small},
Dz = {A CN: Ais Z-deep},

Lemma 5.1.3. Suppose that T is an ideal on N.

(1) Sz is an ideal that includes T.

(2) Dz is an ideal that includes Z.

(8) An isomorphism between P(N)/Z and P(N)/J sends equivalence classes
of T-small sets into equivalence classes of J-small sets and the equivalence
classes of I-deep sets into the equivalence classes of J-deep sets.

(4)IQDI,IQSI,GHCZDIQSI§I. O

Proposition 5.1.4. (1) If Z, is an EU-ideal, then Sz, = P(N).
(2) If 2, is a generalised density ideal such that lim sup,, pn(I5,) = oo, then Sz,
is a proper F, ideal properly including Z,,.
(3) If 2, is a density ideal then every Z,-positive set A contains a positive
subset that belongs to Sz, .
(4) If T is a dense LV-ideal, then St =T
(5) If T is a dense generalised density ideal, then Dz = Z.

89
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ProoF. (1) It suffices to prove that N € Sz . Recursively define A, as in
Definition 5.1.2 and so that for every s we have limsup,, [, (AN 1,) — 2715l = 0.
Then all b € 2% and X such that X \ Ay}, € Z, for all n satisfy X € Z,.

(2) We will prove that

Sz, = {A :limsup g, (A) < oo}.

This ideal is clearly F,. We first prove that A such that limsup,, p,(A4) = oo
is not in Sz_. Let A, (s € {0,1}<N) be as in Definition 5.1.2. Pick a branch
() =89 C 81 C s2 C ... recursively so that limsup,, ¢, (As,) = oo for all . (This is
true for sy by the assumption on Z,.) Let n; (i € N) be increasing and such that
pin; (As;) > i. Then X = (J;2, A, N1, is included in each A,, modulo finite, and
it does not belong to Z,. Therefore, N ¢ Sz_. To see that limsup,, y1,,(4) < oo
implies A € Sz_, fix an A such that limsup,, ¢,(4)) < co. We may assume A
is Z,-positive, and then limsup,, ¢,(A) < oo implies that Z, [ A is an EU-ideal
(Theorem 2.7.8), and therefore A € Sz by (1).

Clause (3) follows immediately from the characterization of Sz, given in (2).

(4) Let ¢, and ¢ = sup,, ¢, be the submeasures defining Z. By (LV2), with
Yoo (A) = lim, p(A\ n)), we have

Poo(A U B) = max(¢oo(A), poc(B))-

Note that 7 = Exh(p) = {A: ¢>°(A) = 0}. Hence, if A is positive and A, are as
in Definition 5.1.2, one can then recursively choose a branch b in {0, 1}" such that
Poo(Abtn) = Yoo (A(y) = 0 > 0 for all n. Then there are finite pairwise disjoint sets
5n € Appn \ Abj(n—1) such that ¢(s,) > ¢/2 for all n > 1. Then the set X =], sn
is not in Exh(¢), but X \ A}y, is finite for all m.

(5) Assume 7 is a dense density ideal or a dense LV-ideal. If ¢ is the natural
lower semicontinuous submeasure such that Z = Exh(p) and A is a positive set,
recursively construct Z-positive sets A = A1 D Az D As ... such that p(4,) < 1/n
for all n. Then the only lower bound for A, is [0]z. O

We return to the ideal introduced in Lemma 2.8.1. For A C N2 and m € N let
pim(A) = Z(m,n)eA 1/mn and

Too = Exh(sup pim, ).

m
Lemma 5.1.5. If A C N is T, -positive then the following are equivalent.
(1) The quotient P(A)/() I | A) is Ry -saturated.

(2) Zoo | A is summable.
(3) (3B € Finx0)A\ B € Z.

ProOF. All summable ideals are F,, hence by Corollary 11.1.8 (2) implies (1).
If (3) holds, then Zo, | A is obviously summable.

To prove that (1) implies (3), assume that the latter fails. Then there is € > 0
such that the set

C={n:p.(4) =}
is infinite. We may assume at™(u,) < e/2 foralln € C. Forn € C find B, C ANI,

such that p,(B,) > ¢/2, and let B = J,,cc Bn. Then Z, | B is a proper dense
density ideal. Proposition 5.1.4 (5) asserts that Dz_;p =Z, i.e., (1) fails. O
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Lemma 5.1.6. Every C C N? set is either in Dz or it includes an I -positive
set in St .

ProoOF. If C ¢ Dz__, then by Lemma 5.1.5 theset A ={n:C [ {n} xN¢& Z .}
is infinite. For each n € A pick J,, € C' N ({n} x N) such that p,(J,) > 1 and let
B =U,caJn- Then Z, | B is a dense density ideal, so by (3) of Proposition 5.1.4
it contains a positive set in Sz__. ([l

If J1 and J5 are ideals such that J3 N J> O Z, we say that J; and J> form a
pregap over Z. A pregap is split by C CNif J; |C CZ and J» | (N\C) C T.
If no C splits a pregap, we say that it is a gap over Z. By (4) of Lemma 5.1.3, Sz
and Dz form a pregap over Z.

Recall that by Lemma 1.7.6 and Lemma 2.8.2 we have Zy ® Zo ~rK 200 and
Zoo ~RK Zoo B L1 /n ~RK Zoo B 20 ~RK Loo @ Zoo- It turns out that two sum of the
ideals 2o, Zoo, LV, 11/, 0 X Fin and Z, are either isomorphic by these two lemmas,
or they have nonisomorphic quotients.

Proposition 5.1.7. Quotients over analytic P-ideals listed below are pairwise non-
isomorphic.

(1) Zoo, 20, LY, 206 B LY, Z0 B LV,

(2) Zoo @ T1jns 20 D Tijn, LY Ly jn, Zoo © LY BTy )y, 20 © LY DLy )y,

(3) 2o ® (0 x Fin), Zo ® (0 x Fin), LV @&(D x Fin), Zo & LV &(D x Fin),

Zo® LY ®(0 x Fin),
(4) Tin, 0 x Fin,
(5) Too Zoo ® LY, oo 0 x Fin, Z, & LV B0 x Fin.

ProOOF. By Lemma 5.1.3, we only need to prove that the pairs of ideals Sz and
Dz associated to these the fifteen ideals listed above are sufficiently different. By
(1)—(4) of Proposition 5.1.4, the five ideals in (1) all have different Sz and Dz = Z,
by (5) of Proposition 5.1.4. Since Dpj, = P(N), for the ideals Z in (2) the ideal
Dz is generated by a single set over Z. Since Dyypi, = Fin x{), an ideal generated
by a countable family of infinite pairwise disjoint sets, for the ideals Z in (3) the
ideal Dz is generated by a countable family of infinite pairwise disjoint sets.

The only two ideals Z on the list such that Sz = Z are Fin and () x Fin, hence
the quotients over the ideals in (4) are not isomorphic to any of the others. Since
one of them is Ni-saturated and the other is not, they are not isomorphic to each
other.

By Lemma 5.1.6, ideals Sz__ and Dz_ form a gap over Z,. Since every J among
Zeo, 20, LV, 14y, and ) x Fin satisfies either Dy = J or Sz = 7, all ideals Z listed
in (1)—(4) have the property that Sz and Dz are separated. Therefore no quotients
over an ideals in (5) is isomorphic to the quotient over any of the ideals in (1)—(4).

It remains to distinguish the quotients over the ideals in (5). Clause (4) of
Proposition 5.1.4 implies that any ideal of the form J = Z @& LV has a positive
set Asuchthat Sy [ A=Ds [ A=J | A. On the other hand, if A ¢ Dz_, then A
has an Z.-positive subset B such that Z., | B is a density ideal, hence A € Sz__.
The ideal Z, @ () x Fin has this property as well. Therefore neither of the quotients
over I, or Z, @ LV is isomorphic to any quotient over an ideal of the form Z& LV.

Finally, if 7 € {Z»,Zoo ® LV} and A is D s-positive, then by Lemma 5.1.6 it
has a J-positive subset B such that J | B is a dense density ideal, and therefore

IThese ideals are separated in five lists only for readability.
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has a positive subset in S7. But any ideal of the form J = Z & 0 x Fin clearly
has a positive set A such that J [ A = () x Fin, hence A has no J-positive subsets
in S 7. Therefore, neither of the quotients over Z, or Z,, ® LV is isomorphic to the
quotients over Zoo ® () x Fin or Zo, ® LY &0 x Fin. O

5.2. Sequential topology on quotients

In this section we study submeasures on Boolean algebras P(N)/Z (see §1.4.1,
§1.4.3). Given an ideal Z on a set X, we write 7z for the quotient map,

mz: P(X) — P(X)/T.

It will sometimes be convenient to write [A]r for mz(A), and even to drop the
subscript and write [A] when Z is clear from the context.

5.2.1. Submeasure ¢, and completeness of P(N)/Exh(y) for lower
semicontinuous ¢. Fix a lower semicontinuous submeasure ¢ on a (countable)
set X and let Z = Exh(y). For all A and B in P(X) we have nz(A) = nz(B) if
and only if lim, o((AAB) \ n) = 0 (limit exists the because ¢ is nonincreasing).
Therefore the following is straightforward to verify.

Lemma 5.2.1. Suppose that ¢ is a lower semicontinuous submeasure on N and let
T = Exh(y). Then

(5.1) po([Alz) = limp(4\ n)
defines a strictly positive submeasure on P(N)/T. O

I am indebted to Jon Keith and Paolo Leonetti for noticing that the proof
of [36, Lemma 1.3.3 (c)] was incomplete and for completing (no pun intended!)
the proof in [102, Theorem 2.4] (see also [101]). The proof of this fact given in
Proposition 5.2.2 below is the proof from [58] (with details added), which combines
the ideas from [36], [102], and [2]. Its case when ¢ is a submeasure corresponding
to an EU-ideal is [88, Lemma 3].

Proposition 5.2.2. If ¢ is a lower semicontinuous submeasure on N then with
T = Exh(p), P(N)/Z is a complete metric space with respect to the metric defined
by (for A, B in P(N)/Z)

d,(A, B) = min(l, o (AAB)).

PrROOF. It will be convenient to have A, B, C' range over P(N) and write [A]
for [A]z. Fix a Cauchy sequence [A,], for n € N, in P(N)/Z. By passing to a
subsequence we may assume that deo([An], [An]) < 27 for all m < n.

We now find sets A,,, for m € N, such that [A,,] = [A,,] for all m and
g@([lmHAflm) < 27™ recursively as follows. Set Ay = Ap. Suppose that A, has
been chosen. Let k(m) be large enough so that X, = (4,,AA+1) \ k(m) satisfies

go(XnZ) <2 and let flmH = A,,AX,,. Since Z D Fin, we have [4,,+1] = [Am+1]
and A,,AA,,+1 = X, is as required. Let

B =Upsn Am-
Then By, 2 Bni1, BaABni1 = Ay \U,_,,1 4, and

¢(BpABpy1) < W(An \ An+1) <27"
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Also, A,AB, = B, \ A, C U;‘;l(x‘lnﬂ \ A1 1). Therefore
<)0(‘/4TLAB’IL) S Z]Zl 2_n_‘j+2 = 2_n+2

and it will suffice to find limit of the Cauchy sequence [B,], for n € N.
Let C' =(),, Bn. Using the lower semicontinuity of ¢ we have

P(BaAC) = (B, \ O) = lim o((B, \ C) N k).

For a fixed k € N we have C Nk = B, Nk for all large enough n’. Such k and n’
satisfy (B, \ C)Nk = U?:anl(BnH \ Bptj+1) Nk and therefore

(B \C)Nk) < 32,5027 =27nF1,

By lower semicontinuity, this implies ¢(B,, \ C') < 27"*! and lim, [B,] = [C], and
this gives lim,[A4,] = [C]. Since we started with an arbitrary Cauchy sequence,
this completes the proof. [

Let us take a closer look at the sequential topology used in the proof of Propo-
sition 5.2.2. In a Boolean algebra B, by \/,, A,, we denote the supremum of elements
A, € B (if it exists) and by /\,, A, we denote their infimum (if it exists). A Boolen
algebra is called o-complete if these objects exist for every sequence (A,). Quo-
tients P(N)/Z are rarely o-complete (otherwise Proposition 11.1.3 would not be of
much use).

Definition 5.2.3. Suppose that A,,, for n € N| is a sequence in a Boolean algebra
B. If for all m in N the elements B,, =/, ~,, An and Cy, = A,,~,, An exist, and
A, B =\, C = A, then we say that the sequence A, converges to A in the
sequential topology on B.

The proof of Proposition 5.2.2 relies on the fact that on the quotient over an
analytic P-ideal the metric topology and the sequential topology agree and shows
the following.

Proposition 5.2.4. IfT is an analytic P-ideal, then the sequential topology on the
quotient P(N)/T is completely metrisable, and a complete metric is given by poo
for a submeasure ¢ such that T = Exh(yp). O

The ideals nwd, null, and Z, were introduced in Definition 1.8.7 and Defini-
tion 1.8.6. The first part of the following is taken from [58].

Proposition 5.2.5. The quotients over nwd and null are nonisomorphic.
The quotients over nwd and Zs are nonisomorphic.
None of these quotients is isomorphic to the quotient over any analytic P-ideal

Proor. Write Z = nwd and J = null. For the first part, it suffices to prove
that the sequential topology on P(Q)/Z‘ is not Hausdorff and that on P(Q)/J is.

Enumerate Q as gy, for n € N and let U, ; be the open 1/j-ball in Q around g,
and note that lim;[U,, ;]z = [0]z. Suppose that I/ is an open neighbourhood of some
[A]z in P(Q)/Z. Then for every n some j satisfies (U, ;|7 € U. Therefore, if V is
an open neighbourhood of [@]z, then we can recursively find f: N — N such that
Ak = U< Un,s(n) satisfies [Ag]z € V for all k. However, clearly limy[Ax]z = [Q]z.
Wince V was arbitrary, this shows that the closure of every open neighbourhood
of [#]z contains [Q]z.
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In order to prove that the sequential topology on P(Q)/J is Hausdorff it suffices
to prove (writing lim,, for limits in the sequential topology and A for the Lebesgue
measure) that if lim,[4,]7 = [4]7 then lim, A\(A,AA) = 0. Suppose the contrary,
that A,, for n € N, and A are subsets of Q such that lim,[A,]7 = [A]7, but there
is € > 0 such that lim, A(A,AA) > ¢ for infinitely many n. Since lim, [A,]7 exists,
there are B,, and C,,, for n € N, such that

(Bl = VypzmlAnlg:  [Cmlg = AsmlAnlz, and A, [Bmlg = V,,[Cmls = [Alz.

Assume for a moment that \(A\ Cy,) > ¢/2 for infinitely many m, and therefore
for all m. We may modify sets C,,, without changing their J-equivalence classes so
that Cy, € Choq1 € A for all m. The set F =), A\ C,, then has measure at least
e/2. For each m fix x,, € A\ Cy, such that d(x,,, F) < F; since F is separable,
this can be done so that X = {z,,m € N} has F in its closure. Then [X]s # [0] 7
and [X]|7 N [Cp]s = [0]7 for all m, contradicting [A] 7 =V/,,[Cm]s-

Therefore A\(B,, \ A) > /2 for all m. This assumption leads to contradiction
by an argument analogous to the above. By straightforward induction on the
sequential rank, the closure of a subset of P(Q)/J is closed in the metric topology
associated with A\, and the topology is therefore Hausdorff.

Since the sequential topology has purely algebraic definition, an isomorphism
between Boolean algebras is automatically a homeomorphism and we conclude that
nwd and null give rise to nonisomorphic quotients.

By [63, Proposition 2E], the quotient over Z is weakly o-distributive. To see
that the quotient over nwd does not have this property, choose partitions of Q into
clopen sets Q = J,, U, such that diam(U,, ) < 1/m for all m,n and for all m,n
the set {j : Upm+1,j C Up,p} is infinite. Let A, ,, = Uj>n Up,; for m,n. Then for
every f: N — N the set A A, ¢(m) the set is nowhere dense. O

In [45] T claimed that the quotients over the ideals null and Z, are not iso-
morphic and that this follows from [27], but T hadn’t been able to reconstruct the
proof.

In [123] it was shown that (in ZFC) there are continuum many Borel ideals on
N with nonisomorphic quotients.

5.3. The measure algebra embeds

Consider the measure algebra (B, ) associated with the Haar measure on 2°.
Up to a measure-preserving isomorphism, it is the unique probability measure alge-
bra of Maharam character ¢; this is Maharam’s theorem (see e.g., [62, §331]). This
algebra is generated by a family A, for £ < ¢, of sets which, for all disjoint finite
subsets F' and G of c, satisfies 0c(A\¢cp Ae A N,cq A%) = 27 IFI=IG1 We consider
this algebra as a metric space with respect to the metric d(4, B) = .(AAB) and
P(N)/2Zy with respect to the metric as in Lemma 5.2.1. The following theorem is
taken from [62].

Theorem 5.3.1. There is an isomorphic and isometric embedding of (B, 0.) into

PN)/ 2.

The conclusion holds for any other EU-ideal in place of Zj, with just a little
extra work.
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PRrROOF. By Theorem 2.7.8, Zj is the density ideal associated with a partition
of N into finite sets I,,, with |I,,|] = 2", and p, the normalised counting measure
on I,,. Identify I,, with {0,1}", and for j < n let a,; = {s € {0,1}" : s(j) = 0}.
Then for any two disjoint subsets F' and G of n we have

Mn(/\jeF RA /\jeG aEL,j) =27 IFI=lel,
For each = € [0,1] choose k(z,n), for n € N, so that 0 < k(z,n) < 2™ and
lim, k(xz,n)2™" = x. Re-enumerate A¢, for { < ¢ as A,, for x € [0,1] and define

Q(AI) = [Un an,k(w,n)]zo'
Since all x # y satisfy k(x,n) # k(y,n) for all but finitely many n, any two finite
disjoint subsets I and G of [0, 1] satisfy A .p ®(Az) AN, cq B(A,)0) = 2-IFI=IG1,
Therefore, ® can be extended to an isometric embedding from the subalgebra B
of B, generated by A, for z € [0,1], into P(N)/Zy. Since By is dense in B, this
embedding extends to an (isometric) embedding as required. ([

Closely related is the main result of [41], where it was proved that the regular
open algebra of P(N)/Zy is isomorphic to that of the product of P(N)/Fin and the
homogeneus probability measure algebra of Maharam character ¢. It is not difficult
to prove that the embedding in Theorem 5.3.1 is a regular, also called complete,
embedding (see [106]).

5.4. Homomorphisms without Baire-measurable liftings

As we have already remarked, all automorphisms of P(N)/Fin can be trivial.
This is not true for homomorphisms. If 7 is a maximal nonprincipal ideal on P(N),
then P(N)/Z is the two-element Boolean algebra and is therefore embeddable into
every other Boolean algebra. This embedding does not have Baire-measurable
lifting, but it has a lifting whose graph is covered by graphs of two continuous (even
constant) functions. It is neither injective nor surjective, but we will see that there
are nontrivial homomorphisms with either one of these properties and therefore
demonstrate the sharpness of Shelah’s result by showing that only automorphisms
can be expected to be trivial. Recall the ordering §§E on analytic ideals, defined
in Definition 2.3.2 by 7 SEE J if and only if Z <gg J | A for some J-positive
set A.

Example 5.4.1. A monomorphism between two analytic quotients with no Baire-
measurable lifting. Let ®;: P(N)/Z — P(N)/J; be a monomorphism between
analytic quotients which has a Baire lifting and let /5 be an analytic ideal. Let K be
a maximal ideal extending Z and let ®5: P(N)/K — P(N)/J2 be a monomorphism.
Let J = J1 ® J» and consider the amalgamation (Definition 2.3.3)

= @ dy: P(N)/T - P(N&N)/JT.

Then @ is a monomorphism of P(N)/Z into P(N)/J which has no Baire lifting. If
we assume otherwise and let @, be a continuous (see Lemma 3.5.3) lifting of ®,
then we would have

K={C:2.(C)AF(C)e J}
hence K would be a nonprincipal maximal analytic ideal, which is impossible by a
classical result of Sierpinski (or by, say, Theorem 3.2.2).

Recall the following quasi-order §§E introduced in Definition 2.3.2.
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T <{p J if and only if P(N)/Z is Baire-embeddable into P(A)/J for
some J-positive set A.

Proposition 5.4.2. If 7 and J are analytic ideals and T SJBFE J then P(N)/Z is
isomorphically embeddable into P(N)/J .

PROOF. Define the embedding as in Example 5.4.1: Fix A € J+ and an embed-
ding ®: P(N)/Z — P(N)/J with Baire-measurable lifting ®,. Choose an ultraflil-
ter U disjoint from Z and let F'(X) = &, (X) if X ¢ U and F(X) = ¢ (X)U(N\ A)
it X el (]

By Corollary 2.6.9, if 7 and J are dense summable ideals then Z is RB-reducible
to the restriction of J to a positive set and vice versa. Therefore, each one of
P(N)/Z and P(N)/TJ is embeddable into the other, but Theorem 4.5.3 implies that
the Baire-embeddability relation between quotients of dense summable ideals is
rather complicated.

Example 5.4.3 (An epimorphism between two analytic quotients without a Bai-
re-measurable lifting.). Let {U,} be a sequence of ultrafilters on N and define
Fy: P(N) — P(N) by
Fyu(A)={n:Acl,}.

This is clearly an endomorphism of P(N). If the sequence {U,} is discrete, i.e.,
for some sequence {A,} of pairwise disjoint subsets of N we have A, € U, for
every n, then Fy; is an epimorphism. To see this, pick an arbitrary B C N. Then
there is C' C N such that 4, C* C if n € B and A,, L C if n ¢ B. This proves
that Fy, is an epimorphism of P(N), and therefore a lifting of an epimorphism
®: P(N)/Fin — P(N)/Fin. Now assume that moreover each U, is a nonprincipal
ultrafilter. Then ® does not have a Baire lifting: Assuming otherwise implies it has
a continuous lifting as well (Lemma 3.5.3 (1)), therefore ker(®) is an F,, ideal. But
ker(®) is nonmeagre because it includes an intersection of countably many maximal
nonprincipal ideals (see e.g., Theorem 3.2.2 (b)), so it does not have a property of
Baire—a contradiction.

When writing [36], T did not know better but to conjecture that a sufficiently
strong forcing axiom implies every homomorphism between analytic quotients is of
the form Fy for a sequence of ultrafilters {U,}. A ZFC counterexample has been
constructed by Alan Dow in [22].



CHAPTER 6

Lifting theorems II: Using forcing axioms

This chapter, together with chapter 9, contains our central lifting results. An
isomorphism between P(N)/Z and P(N)/J is trivial if it has a completely additive
lifting. In [127], Walter Rudin proved that the Continuum Hypothesis implies that
P(N)/Fin has 2¢ nontrivial automorphisms. This result belongs to the dark side
and will be discussed further in §11. A considerably deeper result, that in some
forcing extension all automorphisms of P(N)/ Fin are trivial, was proved by Shelah
in [130]. Shelah’s model is an oracle-cc forcing extension devised specifically for
this purpose (and for the purpose of proving that the measure algebra does not have
a Borel lifting, also see [130]). In [132], [154], and [17] it was shown that forcing
axioms (PFA, OCAr and MA, and finally OCAr alone) imply the same conclusion.
Motivated by a problem of Erdés and Ulam, Just produced an oracle-cc extension in
which there is no isomorphism between quotients over Zy and 2., ([86], [85]), and
later derived these results from OCAr. In the OCA~ lifting theorem of [36] it was
shown that OCAt and MA imply that every isomorphism between quotients over
analytic P-ideals have continuous lifting, and even that every homomorphism from
P(N) into such quotient is decomposable ([36, Theorems 3.3.5 and 3.3.6]). In [45,
Theorem 4] it was proved that PFA implies every isomorphism over quotients over
countably 3204-determined ideals ([45, Theorem 4]) has a continuous lifting. [53,
Theorem 1] it was shown that OCAt and MA (o-linked) imply the same conclusion
for 80-determined ideals, and this chapter is devoted to presenting this proof.

Applications of the OCA lifting theorem are given in §7.

6.1. Preliminaries

Most efforts of this Chapter go into the proof of the OCA~ lifting theorem,
Theorem 6.1.2, which is an improvement of eponymous theorems in [36] and [53]
and its variations.

Amalgamation of homomorphisms was introduced in Definition 2.3.3, and the
following is the flip side of this notion.

Definition 6.1.1. Suppose that Z is an ideal on N and ®: P(N) — P(N)/Z is a
Boolean algebra homomorphism. Then & is called decomposable if there are homo-
morphisms ®; and P, such that @ has a continuous lifting, ker(®;) is nonmeagre,
and & = Cbl D (I)Q.

A function ©: P(N) — P(N) is an almost lifting of ® if the set

{AePN):[6(A)z = 2(A)}

includes a nonmeagre ideal.
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An ideal is ccc over Fin if it intersects every uncountable almost disjoint (with
respect to Fin) family (Definition 3.3.1). See Definition 1.10.1 for ‘countably d-
determined’ and Definition 4.2.2 for the Fubini property.

Theorem 6.1.2 (OCA lifting theorem). Assume OCAt and MA(o-linked) and
that Z is a countably 80-determined ideal. Then every homomorphism from P(N)
into P(N)/Z has a continuous lifting on an ideal which is ccc over Fin and is
decomposable. If in addition T has the Fubini property, then F can be chosen to be
completely additive.

A/ (1

o \
/

///////2
\\\\\\\S

PN\ A)/(ZT(N\A)

FIGURE 1. A decomposable homomorphism ®; ker(®g) is nonmea-
ger and ¥, has a continuous lifting.

A guide to the proof of Theorem 6.1.2 is given in §6.1.1 and the complete proof
is assembled in §6.7.
For countably generated ideals we do not even need MA (o-linked).

Theorem 6.1.3. Assume OCAr. If T is a countably generated ideal on N and
®: P(N) —» P(N)/Z is a homomorphism, then ® has a completely additive lifting
on a nonmeagre ideal.

The proof of Theorem 6.1.3 shows that the relevant nonmeagre ideal has an
apparently stronger property, that it intersects every perfect tree-like almost dis-
joint family (Definition 3.3.6). If MA(o-linked) holds in addition to OCAr then
Theorem 6.1.2 implies that ® has a completely additive lifting on an ideal which
is ccc over Fin, but this proof is an instance of shooting fly with a cannon; by
Corollary A.5.5, this already follows from Theorem 6.1.3.

The case when Z = Fin of Theorem 6.1.3 was proved from OCAr and MA
in [152] and from OCAr in [17, Theorem 3.3], and Theorem 6.1.2 for analytic
P-ideals was proved from OCAt and MA in [36, Theorem 1.9.2]. The proof for Fin
given here (included in the proof of Theorem 6.1.3) is slightly shorter than the one
in [17]. Tt uses ‘Biba’s trick’, first used in the proof of [17, Proposition 5.6] and
developed further in [53]. A more sophisticated use of Biba’s trick is given in the
proof of Proposition 6.6.2, which is a partial result towards Theorem 6.1.2.

The proof of the original (weaker) variant of Theorem 6.1.2 from OCAr and
MA given in [36] used a very different strategy. A revised version of this proof in
the case when Z = Fin is given in §A.7.

6.1.1. Guide to the proof of the OCA lifting theorem. Fix a count-
ably 80-determined ideal Z and a homomorphism ®: P(N) — P(N)/Z. The proof
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proceeds by showing that the hereditary sets JX ., JX (for K a closed approxima-
tion to Z) defined in Definition 6.2.2 are ‘large’. Parts of the proof impose various
requirements on Z using different assumptions.

In Proposition 6.3.1 we prove that OCAr implies that if Z is countably 16-
determined and ®: P(N) — P(N)/Z is a homomorphism, then the ideal Jeont
intersects every perfect tree-like almost disjoint family nontrivially and that if Z is
countably 32-determined and MA (o-linked) holds then Jeont is ccc over Fin.

This is achieved in two stages. The first stage (Lemma 6.3.2 (3)) uses OCAr
and MA (o-linked) to show that for every closed approximation C to Z the hereditary
set ]C’gfj (®) has nonempty intersection with every uncountable almost disjoint fam-
ily. (The first two parts of this lemma are OCAr-only results with slightly weaker
conclusions.)

The second stage is a (known) ZFC result, Proposition 6.4.1, asserting that if
a set in J, is partitioned into countably many sets, then all but finitely many of
them belong to Jeont-

Finally, in §6.5 OCA is used to uniformise local liftings attached to sets in Jeont
and produce a lifting on the ideal Jeons. This part of the proof uses Biba’s trick,
implicit in [17] and explicit in [53].

If in addition Z is a Fubini ideal, then ® is decomposable by Proposition 3.5.4.

6.2. Approximations to a homomorphism

6.2.1. Coherence of K-approximations. Approximations to an ideal Z were
defined in Definition 1.2.1: A hereditary subset K of P(N) is an approximation
to Z if Z C KU Fin. By Definition 3.5.2, a function ©: P(N) — P(N) is a K-
approximation to ® if for every A C N we have

®,(A)AO(A) € KU Fin.

If this holds for all A € X for some X C P(N), then we say that © is a K-
approximation to ® on X.

As in Definition 1.2.1, we write X2 for X UX. The following variation on
standard stabilisation trick is a second-hand corollary, as a immediate consequence
of Corollary 3.2.6.

Corollary 6.2.1. Suppose that T is an ideal on N with a closed approximation K,
®: P(N) —» P(N)/Z is a homomorphism, and H is a hereditary nonmeagre subset
of P(N),

(1) If ® has a Baire-measurable K-approzimation on H?, then it has a con-
tinuous K2-approzimation on H.

(2) If ® has a K-approzimation on H? whose graph can be covered by graphs
of countably many Baire-measurable functions, then it has a K2-appro-
ximation on H whose graph can be covered by graphs of countably many
continuous functions.

PROOF. For the first part, suppose © is a Baire-measurable K-approximation
to ® on H2. Every Baire-measurable function between Polish spaces is continuous
on a comeagre set X (Lemma A.1.1). By Corollary 3.2.6, there are a partition
N = Ag U Ay and sets Cy C Ag and C; C A; such that for every X € H both
(X NAp)UCy and (X N Ap) UCp belong to H2 N X. Then

X — (@((X N Ao) U Cl) n @*<A0)) U (@((X n Al) U Co) N @*(Al))
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is a continuous K2-approximation to ® on H.

For the second part, fix Baire-measurable functions {©,,} whose graphs cover
the graph of a K-approximation to ® on H2. Apply Corollary 3.2.6 as before. For
all m and n, the function

X = (0,(XNA)UC) NP, (A)) U (O,((XNA)UCH NPL(A7))

is continuous, and graphs of these functions cover the graph of a K2-approximation
to ® on H. (|

6.2.2. Ideals associated with approximations to a homomorphism .
The proof of Theorem 6.1.2 is a struggle to prove that the ideals as in Definition 6.2.2
below are appropriately large. This method goes back to the original rigidity proof,
that in an oracle-cc forcing extension all automorphisms of P(N)/Fin are trivial
([130], also see [55, §5]). In this proof, one shows that if Jeons (as defined below) is
dense (in the sense that every infinite A C N has an infinite subset that belongs to
Jeont ), then that it is a P-ideal, and finally that it is equal to P(N). Being a P-ideal
is used to assure that a certain poset is ccc. Courtesy of Biba, we can skip this
part. Instead we prove that J.ont intersects every perfect tree-like almost disjoint
family (Proposition 6.3.1) and then, if ® is an isomorphism, that it is equal to P(N)
(or, in case when ® is a homomorphism, that a single continuous function provides
a lifting of ® on Jeont)-

Definition 6.2.2. If 7 is an ideal on N and is K is a closed approximation to Z,
then for a homomorphism ®: P(N) — P(N)/Z let!

JK (®) = {A :® has a continuous K-approximation on P(A)},

cont

TE .(®) = {A :® has a continuous K-approximation

contx

on a relatively nonmeagre hereditary subset of P(A)},
TX(®) = {A :® has a K-approximation on P(A) whose graph
can be covered by graphs of countably many Borel functions}.

We will omit the parameter ® and write JX ., JX . or X whenever @ is clear
from the context (that would be always, since we will be dealing with at most one
homomorphism at a time and all homomorphisms will be denoted ®). We also

write Jeont = jcl(;ntv Teonts = jc{)nt*v and J, = jaI
Lemma 6.2.3. Suppose that T is an ideal with approximations KC and L and that
®: P(N) — P(N)/Fin is a homomorphism
(1) Wehave T°U. T4 C TRVE, T0500. U T € Teomin » TX LIF € To =5,
and Fin C jC’C c gk

ont cont -

(2) Each one of jclgnt, jclgnt*, and jf is closed under finite changes of its
elements.

PROOF. (1) Observe that if © is a K-approximation to ® on P(A) and Y is an
L-approximation to ® on P(B), then

X—»OXNAUT(X\A)NB)
is a LU L-approximation to ® on AU B.

LA related ideal Jdec(®P) is defined and used only in the revision of the proof from [36] given
in §A.7.
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(2) would have been trivial had we only assumed that ker(®) D Fin. If A is
in JX . as witnessed by © and s € N\ A, fix a lifting F' of ® on P(s). Then
X~ F(XNs)UB(X NA)is a K-approximation to ® on P(AUs). Proofs in case
of JK .. and JX are analogous. (]

The following is an immediate consequence of Corollary 6.2.1.

Lemma 6.2.4. Suppose T is an ideal, ®: P(N) — P(N)/Z is a homomorphism,
and K is an approximation to T.

. . . 2
(1) {A:® | P(A) has a Baire-measurable K-approzimation} C JK .

(2) {A: ® | P(A) has a K-approzimation whose graph can be covered by
graphs of countably many Baire-measurable functions} C jfz. (Il

6.3. Local liftings

A proof of the following local version of Theorem 6.1.2 occupies this entire
section; see §3.3.1 for (perfect) tree-like almost disjoint families.

Proposition 6.3.1. Assume OCAr. If an ideal T is countably 16-determined and
®: P(N) — P(N)/Z is a homomorphism, then Jeont, intersects every perfect tree-like
almost disjoint family nontrivially.

If in addition MA(o-linked) holds and T is countably 32-determined, then Jeont
1s ccc over Fin.

The following lemma is used in the proof of Proposition 6.3.1.

Lemma 6.3.2. Assume OCAr, that T is an ideal on N, ®: P(N) = P(N)/Z is a
homomorphism, and K is a closed approzimation to T.

(1) The hereditary set J5°(®) has nonempty intersection with every uncount-
able tree-like almost disjoint family.

(2) The hereditary set T, (®) has nonempty intersection with every perfect
tree-like almost disjoint family.

(3) If in addition MA (o-linked) holds, then JX..(®) has nonempty intersec-
tion with every uncountable almost disjoint family.

The proof of this lemma is given after some preliminaries. Definition 6.3.3 has
a long history, starting with [152]. The function ®, will typically be a lifting of a
homomorphism from P(N) into P(N)/Z.

Definition 6.3.3. Suppose that A is a tree-like almost disjoint family. By A we
denote the hereditary closure of A and for an infinite B € A write A(B) for the
unique element of A that includes B. Let

X4 ={(C,B): Be A, CC B}.

For x = (C, B) in X4 we write C' = C(z), B = B(z), and A(B(z)) = A(x).
If in addition ®,: P(N) — P(N) and K is a closed hereditary subset of P(N),
then we define a partition

P, AK ., AK
[XA]2 = K, UK,

KE)I)* ALK

by setting {z,y} € if the following three conditions hold.

Ko(i) Alx) # A(y).
Ko(ii) B(x) N C(y) = C(x) N B(y).
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Koiil) (2.(B(x)) N2.(C(y)))A(R.(C(z)) N . (B(y)))) ¢ K2.
Endow X4 with a separable metric topology 7%+ by identifying z € X4 with
(C(z), B(z), A(x), ®.(C(z)), ®«(B(z)) in the compact metric space P(N)>.

Lemma 6.3.4. The set K(;D*’A”C is a 7?4 open subset of [X4]2.

Proor. Conditions (K(i)) and (Ko(iii)) are clearly open. The symmetric
difference of ¥ Na and bNa’ is included in B, N By, but since the family Ag is
tree-like, this is a finite set determined by the witness for (K1). [More precisely, if
m € B,AB,/, then B, N B, is included in the finite set of points that are below m
in the tree ordering on N that witnesses A is tree-like.] In other words, (Ky(ii)) is
open relative to (Ky(i)), and this proves that the conjunction of all three conditions
defines an open partition. O

PrOOF OF LEMMA 6.3.2. (1) Assume OCAr, let ®: P(N) — P(N)/Z be a
homomorphism, and let I be a closed approximation to Z. Fix a lifting ®, of ®.
We will first prove that the hereditary set (jf4)2 has nonempty intersection with
every uncountable tree-like almost disjoint family. Fix an uncountable tree-like
almost disjoint family A. For n € N let

K, =KU[N™

Thus Z C |, K,. Write K§ = K3, When X4 is endowed with the topol-
ogy 7%+ this is an open partition by Lemma 6.3.4.
Claim 6.3.5. There are no uncountable Z C {0,1}N and function f: Z — X4
such that {f(2), f(z")} € KOA(Z’Z ) for all distinct 2,7 in Z.

PROOF. Assume otherwise and fix Z and f. By (Ky(i)) and (Ky(ii)), for all
distinct z and 2’ in Z we have A(f(z)) # A(f(2')) and

B(f(2)) NC(f(2) = C(£(2)) N B(f(2)).
Let C =,c; C(f(2)). Then CN B(f(2)) = C(f(2)) for all z € Z and since @, is
a lifting of ® we have
(@.(C) N @.(B(f(2)))A®.(C(f(2))) € U, Kn.

Since Z is uncountable, there is n € N such that the set Z’ of all of 2z € Z satisfying
(P.(C)ND(C(f(2)))AD.(B(f(2))) € K, is uncountable.
This implies that all z and 2’ in Z’ satisfy

. (B(f(2)) N@.(C(f(2))) =" @.(B(f(2))) N .(B(f(2))) N 2.(C)
_Kn cIJ*(C(f(z))) N e.(B(f(z))
and therefore ®, (B(f(2))N®, (C(f(zl)))) =" 2.(C WZ?)) DU, Snee 2

is uncountable, there are z and z in Z' such that A(z, z") > n. Therefore (Ky(iii))
fails and {f(2), f(z')} ¢ K ; contradiction. O

Since OCA . is equivalent to OCAr (Theorem A.3.5), Claim 6.3.5 implies that
there are X, for n € N, such that X4 = |J, X, and [X,]> C K} for all n. Let
D,, C X, be a countable 7®+4-dense set. Since A is uncountable, there is A in

A\{A(z): 2 €U, Dn}
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Definition 6.3.6. If n > 1, T = (xg,...2p—1) and § = (Yo,...Yn—1) belong to
P(N)™, and k € N, then we write

z='%gif and only if 2; Nk = y; Nk for all i < n.
z =" g if and only if min(z;Ay;) > k for all i < n.
Note that the condition Z ='* ¢ is complementary to # =* ¢, and that their
conjunction is equivalent to z = . For m € N define
m* =min{l > m: (Yn <m)(Vz € X,)A(z) = A
= (3d € D,)(C(d), B(d))) =" (C(x), B(z)) and B(d)N A C I}.
Because D,, is dense in &, for every n, A # A(x) for all € |J, D,,, and P(m)? is
finite, m™ is finite for every m. Recursively define m(j) for j € N by
m(0) = 0 and m(i + 1) = m(i)* + 1 for all 4.
This is a strictly increasing sequence, and we let
By = J,[m(2i),m(2i +1))nA, By =A\By
so that By L B; = A. We will prove that B; € IR (®) for j =0,1.
For each n let
Z(n)={(X,Y):X CBy,Y CN,(Vj >n)(3d € D,)B(d) N A C m(2j + 2)
and (C(d), B(d)) =""**V (X, By)}.
Claim 6.3.7. Suppose that x € X,, and B(x) = By. Then the following holds.

(1) (C(z), 2.(C(z))) € Z(n). .
(2) If (C(z),Y) € Z(n) then ®.(Bo)NY =K &,(C(z)) N, (By).

PrOOF. Ifz € X, B(z) = Bo, and m(2j+1) > n then since D, is A%+ _dense
in X,,, some d € D, satisfies B(d) N A C m(2j + 2) and
(C(d), B(d)) ="E+V (C(x), Bo).

Since j > n was arbitrary, (C'(x), ®.(C(x)) € Z(n) follows.
To prove the second part of the claim, towards contradiction suppose that z is
in X, B(x) =By, Y CN, (C(x),Y) € Z(n), but

(9.(Bo) NY)A(P.(C(x)) N s (Bo)) ¢ K.

Since K, is hereditary, we can fix j > n large enough to have

(6.1) (©.(Bo) N Y)A(®, (C(a)) N D.(By))) Nm(2) +1) ¢ K2,
Since (C(z),Y) € Z,, some d € D,, satisfies B(d) N A C m(2j + 2) and
(6.2) (C(d), B(d)) =" (C(x), Bo).

Since By is disjoint from [m(2j5 + 1),m(25 + 2)), Bo N C(d) = C(z) N B(d). As
{z,d} € K} and A(d) # A(x), we have

(®.(Bo) N 0. (C(d))A(D,(C(x)) N B (B(d)) € K2,
Together with (6.2) this implies
((@.(Bo) NY)A(®.(C(x)) N @u(Bo))) Nm(2j +1) € K2,
contradicting (6.1). O
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We claim that each Z(n) is Borel. For a fixed d € D,, and j € N the set
Z(n,d,j) ={(X,Y): X C By,Y CN,B(d)N A C m(2j +2) and
(C(d), B(d)) ="*Y (X, Bo)}

is closed. Thus Z(n) = (;Ugep, £(n,d,j) is an Fys set. By the Jankov, von
Neumann theorem ([98, 18.A]) there is a C-measurable function ©,, whose domain
includes {C(z) : z € X, B(x) = By} such that (X,0,(X)) € Z(n) for all X in the
domain of ©,,. Since X4 = J,, X», Claim 6.3.7 implies that for every X C By there
is n such that ®,(X) == ©,,(X). Therefore By belongs to JX~ (@), as required.
By Lemma 6.2.4, By is in Jf4.

Analogous argument shows that B; € jf4 and therefore A € (jf4)2, as
promised. By Lemma 6.2.3, A € JX°. Since A € A\ {A(d) : d € U, Dn} was
arbitrary, for every uncountable tree-like almost disjoint family A all but countably
many elements of A belong to JX°. This completes the proof of (1).

(2) Fix a perfect tree-like almost disjoint family B. By Lemma 3.3.7, there
is a perfect tree-like almost disjoint family A such that every A € A includes
infinitely many elements of B. By (1), all but countably many elements of A
belong to jfs. Every A € A includes infinitely many disjoint elements of B, and
by Proposition 6.4.1 all but finitely many of them belong to jfw. Therefore Jflﬁ
intersects every perfect tree-like almost disjoint family nontrivially.

(3) Fix an uncountable almost disjoint family B. MA(o-linked) and Lem-
ma A.5.4 imply that there is an uncountable almost disjoint family A such that
for every A € A the set {B € B : B C* A} is infinite and there is a partition
A = Ap U A; such that each one of 4g = {Ag: A € A} and A = {4, : A€ A}
is a tree-like almost disjoint family. By (1) all but countably many elements of
Ag U A; belong to JX°. Lemma 6.2.3 (1) implies that (7<)2 € JX", hence
all but countably many A € A belong to jfw. Every A € A includes infinitely
many elements of B, and by Proposition 6.4.1 all but finitely many of them belong
to Jf”. Since A was arbitrary, Jfgz intersects every uncountable almost disjoint
family nontrivially. (]

PROOF OF PROPOSITION 6.3.1 FOR F, IDEALS. Suppose ®: P(N) — P(N)/Z
is a homomorphism for an F, ideal Z. By Theorem 1.10.2, there is a closed approx-
imation K to Z such that Z = U Fin. Also, X' C T hence Z = K'SU Fin, thus
® and K satisfy the assumptions of Lemma 6.3.2 (2). Therefore the ideal Jc’g:; (®)
includes Jeont, and Jeont intersects every perfect tree-like almost disjoint family
nontrivially. If MA(o-linked) holds and Z is countably 32-determined, then the

analogous proof using Lemma 6.3.2 (3) implies that Jeont is ccc over Fin. (]

In order to extend the conclusion of Proposition 6.3.1 to countably determined
ideals we need the following lemma.

Lemma 6.3.8. Suppose that ideal T is an intersection of a sequence of Borel sets,
Z =), Bn. Then for every homomorphism ®: P(N) — P(N)/Z the following are
equivalent.

(1) ® has a continuous lifting.

(2) ® has a Borel-measurable B,,-approzimation ©,, for every n.
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PROOF. Only the converse implication requires a proof. Let
X ={(a,b) : ©,(a)Ab € B, U Finfor all n}.

Since all B,, and ©,, are Borel, so is X. By the Jankov, von Neumann uniformisation
theorem ([98, 18.A]) there is a C-measurable function ©: P(B) — P(N) such that
(a,0(a)) € X for all a, and therefore © is a lifting of a homomorphism ® on P(B).
By Corollary 6.2.1, ® has a continuous lifting. (]

PROOF OF THE GENERAL CASE OF PROPOSITION 6.3.1. Suppose that Z is a
countably 16-determined ideal and ®: P(N) — P(N)/Z is a homomorphism. Fix
a perfect tree-like almost disjoint family A. Let IC,, for n € N, be closed approx-

16

imations to Z such that Z = (), (K6 U Fin). Lemma 6.3.2 (2) implies that J,r

cont
16
intersects A nontrivially for every n. This implies that jclggt contains all but count-
ably many elements of A. Then all but countably many elements of A belong to
16
N, jclggt. By Corollary 6.2.1, each of these elements belongs to Jeont.
If MA(o-linked) holds and Z is countably 32-determined then analogous proof

using Lemma 6.3.2 (3) implies that Jeont is ccc over Fin. O

6.4. From o-Borel to continuous

The main result of this section, Proposition 6.4.1, is well-known (see also [64]
for its version that uses measure insteaed of category) and it does not use OCAr,
MA (o-linked), or any other additional set-theoretic axioms. To a homomorphism
®: P(N) — P(N)/Fin one associates ideals J, and Jeont (Definition 6.2.2). The
following asserts that if a set in J, is partitioned into countably many sets, then
all but finitely many of them belong to Jeont-

Proposition 6.4.1. Suppose that ®: P(N) — P(N)/Z is a homomorphism, K is a
closed approzimation to T, N = | | A,, and there are Borel-measurable functions
F,: P(N) = P(N), for n € N, whose graphs cover the graph of a K-approxima-
tion to ®. Then for all but finitely many n the restriction of ® to P(A,) has a
continuous K*-approzimation to ®.

The proof of Proposition 6.4.1 is analogous to the proof of its special case
when Z = Fin and K = (), as presented in [17, Proposition A.2]. It proceeds by a
recursive construction that halts at n such that the restriction of ® to P(A,) has a
continuous lifting. The recursive construction is facilitated by Lemma 6.4.2 below,
and this lemma is preceded by an obligatory notation-introducing paragraph.

In the following we identify P(N) and {0,1}", by associating a subset of N
with its characteristic function. If A = B U C then we P(A) naturally corresponds
to P(B) x P(C). In this situation, if B C P(B) and C C P(C) it will then be
convenient to write

(6.3) BaC={bUc:be B,ceC}.
If s is a function from a finite subset of N into {0, 1} then we write
(6.4) [s] = {2 € {0, 1} : 2(i) = s(i) for all i € dom(s)}.

When K is a hereditary subset of P(N) (such as a closed approximation to an ideal)
it will be convenient to write

A=FB& AAB e K.
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If K = P(n) for some n € N, then A =X B is equivalent to (AAB)Nn = (), denoted
A =" B (Definition 6.3.6).

Lemma 6.4.2. Suppose ®: P(N) — P(N)/Z is a homomorphism with lifting ®.., K
is a closed approximation to T, N= AU B, [s] N P(B) is a relatively clopen subset
of P(B), and F: P(N) — P(N) is Borel-measurable.

(1) Then there is a C-measurable K?-approzimation to the restriction of ® to
the set T of all a C A such that the set
Z(a)={be[s|NP(B): FlaUub)Nd,(A) =" &,(a)}

is comeagre in [s] NP(B).
(2) If T is relatively comeagre in some clopen subset of P(A), then there is a
continuous K*-approzimation to ® on P(A).

PROOF. (1) For simplicity of notation, we may assume [s] N P(B) = P(B).
Since Boolean operations U, N and A are continuous, the function
(6.5) (a,b,¢) = (F(aUb) NP, (A))Ac
is Borel, and therefore the set
X = {(a,b,c) € P(A) x P(B) x P(N) : F(aUb)N®,(A) = ¢}
is, being the preimage of K by the Borel function in (6.5), itself Borel. The set
Y ={(a,c) e P(A) x P(N): {b C B: (a,b,c) € X} is comeagre}
is, by Novikov’s theorem (Theorem A.1.4), analytic. By our assumption, for every
a € T theset Z(a) ={b < B: (a,b,®.(a)) € X'} is comeagre in P(B), in particular
the section ), is nonempty for all a € T.
Therefore the Jankov—von Neumann uniformisation theorem (Theorem A.1.2)
implies that there exists a C-measurable function
Go: P(A) —» P(N)
such that for all @ € T the set X(a) consisting of all b C B that satisfy
(6.6) F(aUb)N®,(A) =F Go(a)

is comeagre. In addition, for every a € T the set Z(a) consisting of all b C B such
that

(6.7) F(aUb)N®,(A) = &,(a)

is comeagre. Hence for each a € T there is b € X'(a) N Z(a). For such b both (6.6)
and (6.7) hold and therefore Go(a) =X @, (a).

(2) Assume that T is relatively comeagre in some clopen subset of P(A4). By
the already proven part of this lemma, there is a C-measurable K2-approximation
to ® on 7. By the Baire-measurability of analytic sets and Lemma 3.5.3 (2), there
is a continuous K* approximation to ® on P(A). O

PROOF OF PROPOSITION 6.4.1. Fix a partition N = | A, and Borel-measu-
rable functions F,: P(N) — P(N) whose graphs cover the graph of a lifting @,
of .

It suffices to prove that the restriction of ® to P(4,) has a continuous K*-
approximation for some n. Assume this is not the case. Since the ideal J.ont is
closed under finite changes of its elements, this implies that for every n and every
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nonempty clopen subset [t] N P(A,,) of P(4,), the restriction of ® to [t] N P(An)
has no continuous K*-approximation.

It will be convenient to write Cp, = {J;-,, 4;-

We will recursively choose sets a,, C A, and X,, C P(C,,), along with clopen
subsets [s,] N P(C,,) of P(C,) and decreasing sequences (Uy;); of open subsets of
P(C,,) such that the following conditions hold for all n.

(1) Fu(Uj<n a; UD) N®L(A,) #° ®.(ay) for all b e X,.

(2) &, 2 (); Uni and U,,; is open dense in [s,] N P(C,,) for all i € N.

(3) {a'n-i-l} 2] Xn-i—l c Xn

(4) For every k < mn, all b C Cy such that both b NV Uy <, 45 = Up<jcn @
and bN C, € [s,] hold belong to Ug,,.

We will describe the recursive selection of a,,, X, (Un;); and [s,].

For n = 0, our assumption that ® has no continuous K*-approximation on
P(Ap) and Lemma 6.4.2 together imply that for some ay C Ap the set Ay of all
x C Cy such that Fy(agUz)N®,(A4y) #* @, (ag) is nonmeagre. Since this set is, as
a preimage of a Borel set by a Borel-measurable function, Borel, there is a clopen
set [so] NP(Ch) C P(Cy) such that [so] N Ay is relatively comeagre in [so] N P(Ch).
Choose a decreasing sequence (Up;); of dense open subsets of [so] N P(Cy) whose
intersection is contained in [sg] N Xp.

This describes the construction of ag, Xy, (Up;); and [so].

If apn, X,, (Un:); and [s,] as required had been chosen. Using the notation
introduced in (6.3) and (6.4), there are clopen sets [t,] N P(A,+1) € P(An+1) and
[un] N P(Cry1) € P(Cpt1) such that

[sn] NP(Cr) = [ta] NP(An+1) @ [un] N P(Cripr).
By the Kuratowski-Ulam theorem (Theorem A.1.5), the set

T ={a € [tn) " P(Apt1) : the set {b € [uy] " P(Cpt1) :aUbe X,}
is relatively comeagre in [u,] N P(Cpri1)}

is relatively comeagre in [t,] N P(A,+1). Since the intersection of comeagre sets is
comeagre and since ® has no continuous lifting on [t,] N P(A,), by Lemma 6.4.2
applied to Fi, 11, Tn, and [uy,], we can find an,41 € [tn] N P(An41) such that the set

XnJrl = {b (S [Un] n P(Cn+1) tQp41 U be Xn,
Fn-H(Ujgn aj U An+1 ) b) n (I)*(AH-H) #K (I)*(a7z+1)}

is relatively nonmeagre in [u,] N P(Cp+1). Being Borel, it is relatively comeagre
in some relatively clopen [sp4+1] N P(Cht+1) C [un] N P(Cry1). We can choose
[$n+1] N P(Chr1) sufficiently small so that for all K < n and b € [$,41] N P(Cri1)
the set (U, j<nt1 @5 U b belongs to Ug,. Finally, choose a decreasing sequence
(Up+14)i of dense open subsets of [s,,11] N P(Cp41) whose intersection is contained
in [Sn+1] N Xn+1~

Then {an41}®Xn+1 C X, and the sets ant1, Xnt1, (Unt14i)i and [$p,41] satisty
the requirements. This describes the recursive construction.

Given a,, for n € N, let a = |J,, a,. By the assumption, F,(a) =F ®,(a) for
some n and (4) implies a N C,, = Uj>n a; € ﬂj Un; C &,. Since aN A, = a,, we
have F,(a) N ®,(A,) =~ ®.(a,), but this contradicts 1. O
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6.5. The proof of the lifting theorem for countably generated ideals,
Theorem 6.1.3

Fix a countably generated ideal Z on N and a homomorphism ®: P(N) —
P(N)/Z. We need to prove that ® has a completely additive lifting on a nonmeagre
ideal. By Theorem 3.2.2, if J.ont Were meagre then there would be a perfect almost
disjoint family disjoint from Jeont. However, Jeont intersects every perfect tree-
like almost disjoint family by Proposition 6.3.1 and is therefore nonmeagre. If
X ={n:{n} ¢ Z}, then the homomorphism A — ®(A) N X is already completely
additive. It therefore suffices to prove the theorem for the restriction of ® to N\ X.
This amounts to assuming Z O Fin and finding a completely additive lifting on
jcont~

Proof of Theorem 6.1.3 in case when T = Fin. Fix ®: P(N) — P(N)/Fin.
For each A € Jeont(®) the restriction of ® to P(A) has a continuous lifting, and
by Theorem 4.1.2 it has a completely additive one. This lifting is of the form
B~ h,*(B) for a function

hA: (I)*(A) — A.
We fix these functions for a moment, but reserve all rights to modify then and
re-evaluate the open partitions used in the proof as convenient.

The first step will be to verify that the family ha, for A € Jeont, has an
appropriate coherence property .

Claim 6.5.1. For all A and B in Jeont the set
Diff(4,B) = {n € ®.(A) N ®.(B),ha(n) # hg(n)}
s finite.
PROOF. Assume otherwise and fix A and B such that C = Diff (A, B) is infinite.
Define c: [C]? — {0,1,2} as follows.
0 ifha(m)=nhp(n)
c({m,n}<)=4¢1 if hg(m) = ha(n)
2 if ha(m) # hp(n) and hg(m) # ha(n).
Let Cp C C be an infinite homogeneous set. If it is 2-homogeneous then Ay =
ha[Co] and By = hp[Cy] are disjoint sets such that ®,(Ay) N @, (By) is infinite?
(hence Fin-positive); contradiction.

If Cy is 0-homogeneous, then for all m < m’ < n in Cy we have hp(m') =
ha(m) = hp(n) = ha(m'), contradicting the choice of C. The case when Cj is
1-homogeneous leads to a contradiction by an analogous argument. O

Extend each h4 to a function h}; from N into N, = NU{oo} by h'j(m) = cc for
m ¢ ®.(A). Identify A € Joont With the pair (A, h}) € Teons X N,Y. The right-hand
side is a subspace of the Polish space P(N) x N, and we use this identification to
equip Jeont With a separable metric topology 7.

Fort € Nand A, B in Jeont we say that A and B conflict on t if Diff (A, B) D t.
For a fixed ¢t € N, let

U = {{A, B} : A and B conflict on t}.

This is a symmetric and 7-open subset of [Jeont)?-

2Note that we are not assuming ker(®) D Fin.
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This may be a good moment to take a look at the statement of OCA# (Defi-
nition A.3.4). For m > 1 let

Vi = {Us : s € [N]", with n = m + (4™ —1)/3}.
Since t C ¢’ implies Uy 2 Uy, we have V,, D V41 for all m.

Claim 6.5.2. There are no (Z, f,p) with Z C {0, 1} uncountable, f: Z — Jeont,
and p: A(Z) — U,, Vm such that p(s) € Vi for all s and {f(z), f(y)} € p(z Ay)
for all distinct z,y in Z.

PROOF. Assume otherwise and fix Z, f, and p. We may assume that Z has
no isolated points, in which case (A(Z),C) is a perfect tree. (It is not necessarily
downwards closed in {0,1}<N.) If p(s) = U then U = U, for some t of cardinality
|s| + (4/*I+1 —1)/3; we write A(s) = t. By Lemma A.6.1 there are pairwise disjoint
B(s) C A(s) such that |B(s)| = 2¥l for all s € A(Z). Let S,, denote the m-th
level of A(Z) and note that s € S,, implies |B(s)| > 2™. There are therefore
disjoint sets J;, for ¢ € {0,1}™, such that J; N B(s) # 0 for all s € S,, and
U{B(s) : s €S} =U{Ji : t € {0,1}™}. For g € {0,1}" let

D(g) = UJg[n~

Since the finite sets .J; are nonempty and disjoint, {D(g)} is a perfect tree-like
almost disjoint family. Therefore OCAr and Proposition 6.3.1 together imply that
D(g) € Jeons for some g. The salient property of D(g) is that D(g) N A(s) # 0
for all s € A(Z). By Claim 6.5.1, for every x € Z there is n(z) such that all
j € (F(z) N D(g)) \ n(x) satisfy hpy)(j) = Ay ().

Fix n such that Z’ = {& € Z : n(z) = n} is uncountable. As the sets A(s)
are nonempty and disjoint, the set {s € A(Z) : A(s) Nn # 0} is finite. Hence
we can choose distinct  and y in Z’ such that A(x A y) Nn = @. Therefore
D(g)NA(z Ay) # 0, and f(z) and f(y) conflict on D(g) N A(x Ay) # 0. However,
each one of hy(,) and hy(,) agrees with hp(,) on this set; contradiction. (I

Since OCA# is equivalent to OCAt (Theorem A.3.5), by Claim 6.5.2 and
OCA# there are X, for n € N, such that Jeons = U,, &» and (X2 NV, =0 for
all n. Since Jeont (®) is nonmeagre, we can fix n such that A, is nonmeagre.

Next, we attempt to recursively choose an increasing sequence n; and k; # I;
for i € N such that the following holds for all m.?

(1) The set Fom ={A € X, : ha(n;) = k; for all i < m} is nonmeagre.

(2) The set F1,m = {B € X, : hg(n;) =1; for all i < m} is nonmeagre.
Since [X,]?2 MUV, = 0, a recursive construction of such sequences has to stop at a
finite stage (more precisely, before the n+ (471 —1)/3-th stage). We therefore have
m (possibly m = 0, with n_; = 0), n;, k;, l;, for ¢ < m such that for all n > n,,_1
and all k # [ at least one of the sets

{A € Fom:haln)=k}or {Be Fiy,:hpn) =1}
is meagre.
Let D be the set of n > n,,—1 such that both Fy = {A € Fy.m : n € O, (A)}

and F1 = {B € Fi, : n € O, (B)} are nonmeagre. Fix n € D. If k and [ are such
that {A € Fo : ha(n) = k} and {B € F; : hp(n) = [} are nonmeagre, then we

3The remaining part of the proof is Biba’s trick.
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have k = [ (otherwise we would have set n,, = n, k,, = k, and l,,, = [). Therefore
there is k = h(n) such that ha(n) = k = hp(n) for a relatively comeagre (in
Fo) set of A € Fy and a relatively comeagre (in F;) set of B € F;. This defines
h: D — N. Moreover, it shows that for every n € D and I # h(n) each of the sets
{A € Fyo:ha(n)#h(n)} and {B € F; : hg(n) = I} is meagre. Therefore each of
the following two sets is nonmeagre.

Fo=Fo \Unep{A € Fo: ha(n) # h(n)},
Fi = Fi\Unep{B € F1 : h(n) # h(n)}.
Claim 6.5.3. For all A in Jeont the set
Diff(A,h) ={n € ®.(A)ND: ha(n) # h(n)}
s finite.

PROOF. Assume otherwise and fix A such that C' = Diff(4,h) is infinite.
Since F; is nonmeagre, there is B € F; such that B N C is infinite. Then hp

agrees with h on this set, hence h4 and hp differ on an infinite set, contradicting
Claim 6.5.1. O

Claim 6.5.4. The set N\ h[D] is finite.

PRrROOF. Assume otherwise. Since F; is nonmeagre, there is B € F; such that
(N\h[D])N B is infinite. The function hp: ®.(B) — B has cofinite range, therefore
hg(j) € A for some j > n; contradiction. O

If A € ker(®), then B — h™1(B) is a lifting of ® on Jeont- We need to consider
the case when A ¢ ker(®). Since A is finite by Claim 6.5.4, it is straightforward to
extend h to @, (A) so that h=1({j}) =* ®.({j}) for all j € A. Then B — h='(B) is
a lifting of ® on Jeont, as required. We have proven that the function X — h=1(X)
is a continuous lifting of ® on the nonmeagre ideal J.ont. This completes the proof
in case when Z = Fin.

Proof of Theorem 6.1.3 for an arbitrary countably generated ideal. Suppose 7
is generated by an increasing sequence of subsets of N, A,,, for n € N. If there is m
such that A, 1\ A, is finite for all n > m, then the range of ® can be identified
with P(N\ 4,,,)/ Fin and the conclusion follows from the first part of the proof. We
may therefore assume that A,,41 \ A, is infinite for infinitely many n. By passing
to a subsequence, we may assume A,;1 \ A, is infinite for all n. Therefore Z is
isomorphic to the ideal

Fin x() = {B C N? | (3m)B C m x N}.

The remaining part of the proof borrows some of the ideas from the proof of [36,
Theorem 1.9.2]. It will be convenient to use Greek letters for the elements of NV,
For o and 3 in NN we write a <* 3 if (V>°j)a(j) < B(j). For a € NN let

Iy ={(m,n) :n <a(m)}.

Then ZNP(T,) is the ideal of finite subsets of T',,. Therefore, by the first part of
the proof there are A, C I'n, ho: Aqn — N, and an ideal J, on N such that 7,
intersects every perfect tree-like almost disjoint family nontrivially and the function

Vo (X) =hy'(X)



111

satisfies (with @, denoting a lifting of ® and abusing notation to denote the ideal
of finite subsets of N2 by Fin)

(U0 (X)A®, (X)) N Ty € Fin

for all X € J,.
Define a partition of [NV]2 = K, U K by setting {a, 8} € Ky if and only if

ha((i,7)) # hg((4,7)) for some ¢ and j < min(a(i), 5(4).

We identify a with (v, hy) and NY with a subset of the Polish space NN x NN2, and
use this identification to topologise NN. Then K[ is symmetric and open in this
topology.

Claim 6.5.5. There is no uncountable Ky-homogeneous X C NN .

PROOF. Assume otherwise. Then Lemma A.4.1 implies that there is o € NN
such that {8 € NN : 3 < a} includes an uncountable K(-homogeneous set H.

Every 8 € H satisfies hy | I'g =* hg, hence there is m = m(8) such that
ha((%,7)) = ha(i, j) for all ¢ > m and j < min(«(i), 5(7)). Let m be such that the
set Z' ={x € Z : m(x) = m} is uncountable, and choose 8 and v in Z’ such that
hg(i,j) = fy(i,j) for all i < m (this is possible since there are only finitely many
possibilities). Then {3,~v} € KJ*; contradiction. O

By Claim 6.5.5, OCAr implies that NY = [J &, and [&,]> C K; for all n.
By | , Lemma 1], there are n and m such that for every a € NN some 8 € &,
satisfies a(7) < B(¢) for all ¢ > m. By Kj-homogeneity, h = UBEX" hg is a function.
Its domain includes [m, c0) x N.

We claim that {A C N : ®,(A)Ah~(A) € Fin x0} includes an ideal that
intersects every perfect tree-like almost disjoint family. Fix a perfect tree-like almost
disjoint family A{J,}, for a family of disjoint finite sets J,, for s € {0,1}<N.
Since Fin x() is an F, ideal, by Proposition 6.3.1 there is f € {0,1}" such that
A(f) =U,, J¢n belongs to Jeont- Let ©: A(f) — P(N?) be a continuous lifting of
® on P(A(f)). We will use the following characterisation of Fin x{): Some C' C N?
belongs to Fin x() if and only if C N T, is finite for all @ € NN, By Lemma 3.4.2,
for every a € NY and for every B C A(f) the set ©(B)Ah;*(B)) N T, is finite.
Therefore ©(B)Ah~1(B)) N T, is finite for all , and O(B)Ah~1(B) € Fin x0.

Thus B + h~'(B) is a lifting of ® on an ideal that intersects an arbitrary
perfect tree-like almost disjoint family, as required.

6.6. Uniformisation modulo 7

The main result of this section is Proposition 6.6.2 which together with Propo-
sition 6.3.1 completes the proof of Theorem 6.1.2.

If K is a closed hereditary set, F', G are functions whose domains are subsets
of P(N), and A C N is such that P(A4) C dom(F) N dom(G), then we write

(6.8) FPA) =GP
if all B C A satisty F(B)AG(B) € K and F | P(A) =FUFin G 1 P(A)ifall BC A
satisfy F(B)AG(B) € KU Fin.

Lemma 6.6.1. Assume that ®: P(N) — P(N)/Z is a homomorphism, K is a closed
approzimation to I, and that V,, for n € N, are hereditary sets such that |J,, Vn
is nonmeagre and there is a C-measurable K-approzvimation ©,, to ® on (V,)? for
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all n. Then there is a continuous KC*-approxzimation to ® on a relatively comeagre
hereditary subset of |J,, Vn-

PROOF. Our first task is to prove that we may assume each ), is closed under
finite changes. Fix n such that ), is nonmeagre. By Lemma 3.2.7, there is k(n)
such that for every s € [k(n), c0)] the set Y, = {A CN:sUA € Y,} is hereditary
and nonmeagre.

Since we are not assuming that ker(®) includes Fin, there is some extra work
to do. Fix a lifting F,,: P(k(n)) — P(N) of the restriction of ® to P(k(n)). Then
define ©,,: ¥, — P(N) by

On(A) = Fy(ANk(n)) UB,(A\ k(n)).

Since P(k(n)) is finite, this function is C-measurable and it is a lifting of ® on Y,.

Let X ={n: YV, is nonmeagre}. Since J,, V, is nonmeagre, X is nonempty.

By Theorem 3.2.2, H = (1, cx Y, is nonmeagre, and it is clearly closed under
finite changes of its elements.

An argument similar to the proofs of Corollary 3.2.6 and Corollary 6.2.1 follows.
Let G C P(N) be a dense G set such that O,, | G is continuous for all n € X and
GNY, =0 for alln ¢ X.

Choose disjoint J; € N and ¢; C J; such that {A : (3*)ANJ, =t} C G.
Since H is hereditary and nonmeagre, there is an infinite set ¥ C N such that
Uicy Ji € H. Let Y = Yy UY] be a partition into two infinite sets, let

C() = UiEYg tl', Cl = UieYl ti, BO = UiEYo Ji7 and B1 =N \ Bo.
Then AN B; = ()} for j =0 or for j =1 implies A € H. If in addition A € ), for

some n, then (A\ B;) U (AN B;) € (V,)? for j =0 and for j = 1. For n € X let
(using a lifting @, of D)

T (A) = (2:(B1) NOn((A\ Bo) U(ANDBy))) U (P (Bo) NOn((A\ B1) U(ANBy))).

Since the arguments of ©,, in the definition belong to G, Y, is continuous. Since ©,,
is a KC-approximation to ® on Y, UV, T, is a K2-approximation to ® on a relatively
comeagre subset of Y,.

Fix m € X and let T = Y,,. We claim that Y is a K*-approximation to ®
on Y, for every n € X. This follows from Lemma 3.4.1 and completes the proof. [

Proposition 6.6.2. Assume OCAr and MA (o-linked). Suppose that T is an ideal
on N with closed approzimation K, ®: P(N) — P(N)/Z is a homomorphism, and
the hereditary set JX .(®) intersects every uncountable tree-like almost disjoint

amily. Then ® has a continuous K80-approzimation on JX . (®).
cont

PrOOF. For A and B in JX ,(®) and D C N we say that F4 and F'B conflict

ont

on D if there is s C AN B such that
FA(s)AFP(s)n D ¢ K*.

Since all F4 and F? are continuous, A and B conflict on D if and only if there
is s € AN B such that FA(s)AFB(s) ¢ K2°. Identify A € JX . with the pair
(A, {(s,FA(s)) : s € A}). This identifies JX . with a subset of P(N) x P(N)Fin,
and endows JX . with the subspace topology, denoted 7.

(o]

Claim 6.6.3. For every D C N, the set of all {A, B} that conflict on D is sym-
metric and T-open.
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PROOF. Symmetry is obvious from the definition. Fix open subsets Uy and U
of P(N) such that F4(s) N D € Uy, FB(s) N D € Uy, and for all X, € Uy and
X; € Uy we have XgAX; ¢ K?°. Then the sets V; = {C : s € C,F°(s) € U;} for
j = 0,1 are T-open neighbourhoods of A and B and A’ and B’ conflict on D for all
A" €Uy and B’ € V5. O

By Lemma 3.4.2, for all A and B in JX , there is k = k(A, B) € N such that
for all s C (AN B) \ k we have (FA(s)AFB(s))\ k € K°. For m € N, let Vi
be the set of all U C [JX,,]? such that there are m < n§ <n{ < ... < n%.,, for
which U is the set of all pairs {A.B} € [JX,] which conflict on [nY,nY, ;) for all
i < 22m. By Claim 6.6.3, each V,, is a union of symmetric open subsets of [7X ]2
and clearly V,,, O V,, 11, hence these sets are as in the statement of OCA#.

Next we verify that one of the alternatives of OCA# cannot hold.

Claim 6.6.4. There is no triple (Z, f,p) such that Z C {0,1}" is uncountable,
[ Z = TKy, and p: A(Z) — U, Vin such that p(s) € Vs for all s and

{f(@), f(y)} € plz Ay)

for all distinct x,y in Z.

PROOF. Assume otherwise and fix Z, f, and p. For s € A(Z) let

I(s) = [|s|, n5s7))-

By MA(o-linked) and Lemma A.6.5 there are an uncountable Z' C Z and an
increasing sequence {k;} such that for every s € A(Z') some m(s) satisfies

I(S) C [km(s)a k?rL(s)+1)
and S,,, = {s € A(Z’) : m(s) = m} is the m-th level of the tree (A(Z'),C).
Fix m. For each s € S,, we have |s| < m and therefore p(s) is given by
m < ng < nj <o <y for i(s) > 2*". By Lemma A.6.2 there are disjoint
A(t) C [km, km+1), for t € {0,1}™, such that for all s € S, and t € {0,1}™, for
some i we have A(t) 2 [nf,nf, ;). The sets

A(h) =U,, A(h [ m) for h € {0, 1}

satisfy A(h) N A(h') € kan,n)+1 for all distinet i and h'. Therefore A(h), for
h € {0,1}Y, is an uncountable tree-like almost disjoint family. By the assumption,

A(h) € JK,, for some h. By Lemma 3.4.2, for every A € JX . there is k(A) such
that for all s C (AN A(h)) \ k we have (FA( YAFAM (5))\ k € K10, Let k be such
that Z"” = {2z € Z' : k(f(z)) = k} is uncountable. Choose = and y in Z” such that

A(x,y) > k. Then for all s C (A(h) N f(z)N f(y)) \ k we have (see (6.8))
() \ k=5 FAM () \ & =2 FI0)(s) \ k.

However, A(h)N p(x/\ y) includes an interval of the form [n§,nf, ), for s = p(x Ay)
on which F/®) and F/®) conflict. The minimum of this interval is at least |s| > k;
contradiction. O

Since OCA 1 implies OCA# (Theorem A.3.5), by Claim 6.6.4 we conclude that
there are sets X, for n € N, such that J%,, =, &, and [X,]2NV, =0 for all n.
We will use a version of Biba’s trick as in the final part of the proof of The-
orem 6.1.3. Let n be such that X, is nonmeagre in the original topology on
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(with n_; = 0), u;, and v; for 7 € N such that the following holds for all m.

(1) The set Fom = {A € X, : FA(s;) = u; for all i < m} is nonmeagre.
(2) The set Fim = {B € X, : FB(s;) = v; for all i < m} is nonmeagre.

(3) w;Av; ¢ K% for all i < m.
Since [X,]?2 NUV» = 0, a recursive construction of such sequences has to stop at a
finite stage (more precisely, before the 22"-th stage). We therefore have m (possibly
m = 0), n;, 8;, u;,v;, for i < m such that for all s C [n,,_1,00) the set

{(A,B) € Fon X Fim: s C AN B, FA(s)AFP(s) ¢ K2}

P(N). We attempt to recursively choose an increasing sequence n;, s; C [n;_1,n;)

is meagre. By increasing n,,_1 if needed, we can assure that for every s C [n,,—1,00)
both sets {A € Fo, : s C A} and {B € Fi ,,, : s € B} are nonmeagre.

By Lemma 3.2.7, for a large enough k > n, for every interval of the form [k,1)
for I > k there is an A(l) € X, such that [k,1) C A(l). Identify X,, with a subset of
P(N) x P(N)FI" a5 in the definition of the topology 7 (see the paragraph preceding
Claim 6.6.3). Let

YV={(X,Y)e P(N)? | (V) (v min(YAFAD(X N[k, 1)) Nj € K2},

This is a Borel (more precisely, Fy5) set. We claim that the section Yy is nonempty
for every X € X,,. Fix X. Since P(j) is finite, for every j the set

Txj={sCj: (VDFA)(XN[k1)Nj=s}

is nonempty. Then Tx = J ; Tx,j is a finitely branching tree with respect to the
end-extension, and T ; is its j-th level. Since each T'x ; is nonempty, T'x has an
infinite branch Y. Clearly Y belongs to Vx.

Because [X,]NV,, = 0 and because k > n, for all (X,Y) € Y such that X € X,
and A € X, satisfies X C A we have FA(X)AY € K£20.

The set Z = {X : Yx # (0} is analytic. By the Jankov, von Neumann uniformi-
sation theorem (Theorem A.1.2) there is a C-measurable selection 6,,: Z — P(N)
for V. By the previous paragraph, for every X € ZN X, and A € X,, such that
X C A we have that ©,,(X)AF4(X) € K20,

By Lemma 6.6.1 applied to K29, there is a continuous K8’-approximation to ®

n

on a relatively comeagre, hereditary subset of Jeont. (I

6.7. Proof of the OCA lifting theorem, Theorem 6.1.2

Suppose that Z is countably 80-determined by closed approximations /C,,, for
n € N, and that ®: P(N) — P(N)/Z is a homomorphism. By MA(o-linked) and
Proposition 6.3.1, the ideal J.ont is ccc over Fin. By Proposition 6.6.2, & has
a continuous IC%O approximation on Jeont for every n. Lemma 6.3.8, applied with
B, = K89 implies that ® has a continuous lifting on a relatively comeagre subset X
of Jeont- Since Jeont is nonmeagre, so is A'. By Corollary 6.2.1 ® has a continuous
lifting on J2 ;. Since Jeont is an ideal, J2 , = Jeont and this completes the
proof that ® has a continuous almost lifting. Proposition 3.5.4 implies that it is
decomposable.

If in addition Z has the Fubini property, then it has the Radon—-Nikodym prop-
erty by Theorem 4.1.2; and by applying it to the summand of ® with a continuous

lifting we obtain a completely additive almost lifting of ®.
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6.8. Concluding remarks

The conclusion of Theorem 6.1.2 (perhaps under stronger forcing axioms) ought
to hold for all analytic ideals. At present it applies only to certain F,; ideals.
Whether all F,s ideals are (strongly) countably determined is a nice question, but a
positive answer would not extend Theorem 6.1.2 much. The simplest ideal for which
it is not known whether the conclusion of Theorem 6.1.2 applies to homomorphisms
into its quotient is Fin x Fin.

Better understanding of Borel ideals of higher complexity is needed in order to
extend the OCA lifting theorem (see §6). For every analytic ideal Z there is a Gy
dense subset of Z; ([138]). Also, the results of Debs and Saint-Reymond may be
relevant ([18]).

In Just’s oracle-cc forcing extension a local version of the OCAr lifting theorem
applies to homomorphisms from P(N) into P(N)/Z for every analytic ideal Z (86,
Theorem A]). In [56] and [67] it was shown that in some forcing extension all
isomorphisms between quotients over analytic ideals have continuous liftings. It is
not known whether this implies that they are trivial, or whether this conclusion
follows from forcing axioms.

Analogous rigidity results follow from OCAt and MA(o-linked) for reduced
products associated with Fin of structures in other categories, such as linear or-
derings, random graphs ([17]) and some (but not all) classes of groups ([54]). A
model-theoretic condition that implies rigidity has been isolated in [54, Theorem 1],
using ideas from [17]. For more see [55].






CHAPTER 7

Applications of lifting theorems, 11

Together with the rigidity results of earlier chapters, Theorem 6.1.2 has a num-
ber of consequences. For example, under OCAt and MA (o-linked) the ideals Fin,
Fin x0, O x Fin, T, /n, Ty /m, 20 and Zjeg have pairwise nonisomorphic quotients
(Corollary 7.1.1).

More generally, in the class of countably 80-determined ideals with the Fubini
property (in particular all known F,;s ideals) our basic question has a satisfactory
answer: Assuming OCAr and MA (o-linked), two quotients over ideals in this class
are isomorphic if and only if the corresponding ideals are Rudin—Keisler isomor-
phic. Moreover, every isomorphism is implemented by a Rudin—Keisler isomor-
phism. Moreover, a version of the basic question stated in terms of embeddability
(instead of isomorphism) relation between quotients has a satisfactory answer as
well: P(N)/Z embeds into P(N)/J if and only if there is a reduction of Z to J
(Corollary 7.2.2).

Assuming OCAt and MA(o-linked), similar rigidity phenomena apply to arbi-
trary ideals whose quotients embed into a quotient over a countably 80-determined
ideal. If P(N)/Z embeds into P(N)/J, and J is an analytic P-ideal, then Z is
an amalgamation of an analytic P-ideal (reducible to J) and a nonmeagre ideal
(Corollary 7.2.2). This implies that there are many quotients P(N)/Z that are not
embeddable into any quotient over an analytic P-ideal (Corollary 7.2.5). We also
prove that if P(N)/Z embeds into P(N)/Fin, then Z and its orthogonal, Z+, do
not form a gap (Corollary 7.2.5).

Another consequence of the OCA lifting theorem is that all automorphisms of
a quotient over a non-pathological analytic P-ideal are induced by almost permu-
tations of the integers (the consistency of this statement was first proved by Shelah
for P(N)/Fin in [130]). In §2.9 we give complete description of Aut(P(N)/Zy) for
summable ideals Z¢, and prove that it has a subgroup isomorphic to the free group
with continuum many generators. We will construct a summable ideal Z; such that
every trivial epimorphism of P(N)/Z; is automatically an isomorphism and prove
other curious properties of these automorphism groups.

We also investigate which quotients over analytic P-ideals are homogeneous un-
der OCAt and MA(o-linked), and prove several results suggesting that P(N)/ Fin
can be the only one (§7.5). This stands in sharp contrast to the fact that under CH
all the quotients over F,-ideals that include Fin and all quotients over EU-ideals
are homogeneous (see [88]). More consequences of the OCAr lifting theorem and
its applications to topology can be found in Chapter 9.

Theorem 7.0.1. Assume OCAt and MA(o-linked). Suppose that T is a count-
ably 80-determined ideal with the Fubini Property. If ' is an analytic ideal and
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®: P(N)/Z' — P(N)/T is an isomorphism, then it has a completely additive lifting.
In particular, T and ' are Rudin-Keisler isomorphic.

PROOF. Suppose that ®: P(N)/Z" — P(N)/Z is an isomorphism between an-
alytic quotients. Therefore Theorem 6.1.2 implies that ® has a continuous lifting
on an ideal that intersects every perfect tree-like almost disjoint family. Such ideal
is by Theorem 3.2.2 (and Definition 3.3.6) nonmeagre. Since the restriction of an
analytic ideal to a positive set A is a relatively meagre subset of P(A) and ® is an
isomorphism, this implies that ® has a continuous lifting. By the Fubini property
and Theorem 4.3.1, ® has a completely additive lifting. (]

7.1. Rigidity

Erdés and Monk (see [21]) constructed an isomorphism between P(N)/Fin
and the summable ideal P(N)/Z; ,, (see §1.5.1) using the Continuum Hypothesis.
Later on, Just and Krawczyk ([88]) observed that all quotients over F, ideals are
Ny -saturated. Therefore, under CH, Cantor’s back-and-forth argument is applicable
to construct an isomorphism between any two F,, and in particular summable,
quotients (see e.g., [13]).

Corollary 7.1.1. OCAt and MA(o-linked) impliy that Fin, Fin x0, § x Fin, Z, ,,,,
Ty, yms 20 and Ziog have nonisomorphic quotients.

The result that Zy and Zj,, have consistently nonisomorphic quotients answer-
ing a question of Erdés and Ulam, was proved by Just ([85]). The result that
Tyn and s have consistently nonisomorphic quotients, answerin a question of
Koppelberg ([103]), is taken from [36].

PrOOF. By Theorem 7.0.1 it suffices to prove that these ideals are pairwise
not Rudin—Keisler isomorphic. Neither Fin not Fin x{ can be isomorphic to any
of the other ideals, since Fin is singly generated, Fin x{) is countably generated,
and the others are not because every countably generated P-ideal is generated by a
single set over Fin. The ideal () x Fin is the only one of the remaining ideals whose
orthogonal is isomorphic to Fin x(. By Proposition 2.8.4, no dense summable ideal
Is isomorphic to a density ideal, therefore neither of Z; /, and 7, , /5 is isomorphic to
either one of Zy or Zjos. (This can also be proved by observing that every summable
ideal is F,,, while nontrivial density ideals are complete F,s subsets of P(N).)

By the Radon-Nikodym property of Z, /,,, Z; ; /i, 20, and Zjoq (Theorem 4.1.2),
it suffices to prove that these ideals are pairwise RK-nonisomorphic. For 2., and
Zy this is Corollary 2.7.17 and for 7, ;,, and Z, /5 it is Corollary 2.6.7 . U

By Proposition 5.2.5, quotients over ideals nwd and null are pairwise noniso-
morphic (and nonisomorphic to quotients over all analytic P-ideals) even in ZFC.

As pointed out earlier, the question of triviality of automorphisms of P(N)/Fin
was the starting point of the line of study of analytic quotients to which this work
belongs. An automorphism of P(N)/Z is called trivial if it has a completely additive
lifting ®;, for an injective function h from a subset of N into N. Theorem 7.0.1
implies the following.

Corollary 7.1.2. OCAr and MA(o-linked) imply that if T is a countably 80-de-
termined ideal with the Fubini property, then all automorphisms of P(N)/Z are
trivial. (]
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7.2. Embeddability

Definition 7.2.1. For ideals Z and J on N let

(1) Z <gm J if P(N)/Z is embeddable into P(N)/J, or P(N)/Z «— P(N)/J
in symbols.

Unlike the preorderings defined in §1.4, <gy is sensitive to the choice of ad-
ditional set-theoretic axioms (i.e., it is not absolute). For example, CH implies
Zi/n <gm Fin, yet we shall see that this is false under OCAt and MA. Also
note that Example 5.4.1 shows that we cannot hope that Z <gym J is equivalent to
T <pg J because T < J (see §1.4) already implies T <gy J (Proposition 2.3.4).
In particular, every quotient over a proper summable ideal Z; is embeddable into
every quotient over a proper dense summable ideal Z,, because Lemma 2.6.9 im-
plies Fin@®Z; <grp Z,. However, we will see that, assuming OCAr, <gm indeed
coincides with SEE, at least in the realm of analytic P-ideals. The first result of
this form is due to Just ([86], [85]), and it says that OCAr and MA, together
imply that if Z is an analytic ideal then Z <gy Fin if and only if Z is generated by
a single set over Fin. (OCAr alone suffices for this conclusion by [145].)

Corollary 7.2.2. Assume OCAt and MA(o-linked).

(1) T is an analytic ideal and J is countably 80-determined, then T <gm J
if and only if T SJBFE J.

(2) If J is countably 80-determined and T is an arbitrary ideal on N such that
PN)/Z — P(N)/J, then T is of the form Iy or Iy ® Iy for some Borel
ideal Iy such that Iy SEE J and an ideal I7 which is ccc over Fin.

PROOF. (1) Proposition 5.4.2 implies that Z SEE J implies Z <gpm J. To
prove the converse, assume Z <gn J, and let @: P(N)/Z — P(N)/J be a monomor-
phism. By Theorem 7.0.1, ® decomposes as 1 & P, where ®; has a Baire-
measurable lifting, ®1,. The set A = ®1,(N) is not in J because ker(®) # ker(Pz).
We claim that ker(®) = ker(®;). Otherwise, since ker(®) C ker(®;), we have
B € ker(®) \ ker(®2). Therefore the ideal Z | B is ccc over Fin, which is impossible
because it is analytic. So we have Z = ker(®) = ker(®;) and Z <pg J | A, as
required.

(2) is an easy consequence of (1). O

Recall that Z <gpy J if P(N)/Z is embeddable into P(N)/J (Definition 7.2.1
Jand that Z <pg J if P(N)/Z is embeddable into P(N)'J via a homomorphism
that has a Baire-measurable lifting (Definition 2.3.2 ).

Corollary 7.2.3. There are summable ideals Ty and I, such that Ty <gm Iy and
T £ge J.

ProoF. By Corollary 2.6.13, there are Z; and Z, such that Z; £gp Z, but
I; <gp Z, | A for some Z,-positive set A. The former relation implies Zy g Z,,
while the latter immediately implies Z; <{p Z, (Definition 2.3.2), which in turn
implies Zy <gm I, by Proposition 5.4.2. [

However, they behave similarly on some ideals close to Fin. For example, since
Fin | A is isomorphic to Fin for every positive set A, we have Z <rp Fin if and
only if Z <{. Fin. Similarly Z <gp Fin x0 if and only if Z <{, Fin x( and
7 <gp 0 x Fin if and only if Z <{,, 0 x Fin (see also [99]).
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The orthogonal of an ideal Z is defined as
71 = {B: B is almost disjoint from all A € Z}.

Definition 7.2.4. Two families A, B of subsets of N are orthogonal if AN B is
finite for all A € A and all B € B. They are countably separated if there are C,,
(n € N) such that for every pair A € A, B € B some n satisfies A C* C,, and
C,, N B is finite. They are separated (or they do not form a gap) if there is C C N
such that A C* C almost includes for all A € A and C N B is finite for all B € B.

The following result was suggested by Todorcevic and it is related to his results
about analytic gaps ([143]).

Corollary 7.2.5. Assume OCAt and MA(o-linked).

(1) If T is an ideal on N such that P(N)/Z — P(N)/Fin, then I can be
separated from its orthogonal.

(2) If T is an arbitrary ideal on the integers such that P(N)/Z — P(N)/J for
J an analytic P-ideal or Fin x0, then I can be countably separated from
its orthogonal.

(8) There is an ideal T such that P(N)/ZI is not embeddable into any quotient
over an analytic P-ideal or Fin x{).

ProoF. For the first part, let ®: P(N)/Z — P(N)/Fin be an isomorphic em-
bedding. By Theorem 7.0.1 and the Radon—Nikodym property of Fin, there is a
finite-to-one function h: N — N such that &y, is a lifting of ® on a nonmeagre ideal
Ts. Every nonmeagre ideal is dense, so Z- = (Z N Zs)L. Now note that (ZNZs)*
is an ideal generated by N\ AN and Fin, and therefore the set h”’N separates 7
from Z+.

For the second part, Corollary 7.2.2 implies Z = Zy @ Z; where Z; is nonmea-
gre, and therefore dense, and Z; is an analytic P-ideal or Fin x(). Therefore by
Lemma 2.4.2, T is countably separated from Z+.

Fix an Ny, Nj-gap in P(N)/Fin (see e.g., [50, Theorem 9.3.1]), i.e., two C*-
increasing N;-chains of sets of integers which cannot be separated by a single subset
of N. Note that this implies these two chains cannot be countably separated. Let
7T be an ideal generated by one of these two chains. Then Z cannot be countably
separated from its orthogonal, and therefore, Corollary 7.2.5 implies that P(N)/Z
is not embeddable into any quotient over an analytic P-ideal. O

Another application of Corollary 7.2.2 is its topological reformulation. All re-
sults about the structure of homomorphisms of quotients P(N)/Z have their topo-
logical duals which talk about the continuous maps of closed subsets of the Cech—
Stone remainder N* of the integers (equivalently, the Stone space of P(N)/Fin;
see [119]). Recall that A C N* is a P-set if for every sequence of open neigh-
borhoods {U,} of A set (1, U, includes an open neighborhood of A. In the case
when A is closed, this reduces to fact that the ideal on N corresponding to A is

a P-ideal. Just ([83], [87]) proved that OCAT and MA together imply that no
nowhere dense P-subset of N* is homeomorphic to N* itself, answering a question
of van Mill ([119, p. 537]). We shall now give a slight strengthening of this result.

Note that Example 5.4.3 shows that the assumption of A being a P-set cannot be
dropped from the following Corollary.

Corollary 7.2.6. Assume OCAt and MA(o-linked).
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(1) If a subset of N* is a continuous image of N*, then it is equal to the
disjoint union of a clopen set and a nowhere dense set.
(2) Every P-subset of N* homeomorphic to N* must be clopen.

PRrROOF. The first part the topological dual of Corollary 7.2.2 (see [119]).

We now prove the dual of the second part: If Z is a P-ideal and P(N)/Z
embeds into P(N)/Fin, then Z = Fin®Z; so that the quotient P(N)/Z; has ccc.
By Corollary 7.2.2, T = Ty ® Z; where Zy <gg Fin and Z; is ccc over Fin, so Zj is
isomorphic to Fin. Since a P-ideal is ccc over Fin if and only if the corresponding
quotient is ccc (see e.g., [83]), this ends the proof. a

Additional applications to the strucure of Cech-Stone remainders can be found
in Chapter 9.

7.3. Permanence properties

By [36, Theorem 1.9.1], if Z and J are ideals such that J <pg Z and Z is
an analytic P-ideal, then so is J ([145, Theorem 8]). We will now see how other
results about the structure of liftings imply similar permanence properties of other
classes of ideals.

Corollary 7.3.1. Assume OCAt and MA(o-linked) and let T and J be analytic
ideals such that P(N)/Z embeds into P(N)/J.

(1) If J is F,, then so is J.

(2) If T is summable, then so is J.

(3) If J has the Fubini property, then so does T.

(4) If J is a non-pathological analytic P-ideal, then so is T.

PROOF. In each case, J is countably 80-determined and therefore by Corol-
lary 7.2.2 (1) we have Z <ga J | A for some J-positive set A.

(1) If J is F, then so are J | A and its continuous preimage Z.

(3) If J has the Fubini property then so does J [ A (Theorem 4.2.3), and the
conclusion follows by Theorem 4.5.2.

(2) Since J | A is summable, by Theorem 4.1.2 it has the Radon—-Nikodym
property. Thus Z <gg J | A implies Z <gp J | A. Let f be a function such
that J | Ais Zy. If h is a finite-to-one function such that B € 7 if and only if
h=1(A) € Iy, then g(n) = >5),(;)=, f(i) satisfies T = Z,.

(4) Suppose J is a non-pathological analytic P-ideal. Then so is J | A, and by
Theorem 4.1.2 it has the Radon—Nikodym property, and therefore Z <gp J [ A.
Fix a finite-to-one h that implements ths reduction. Let ¢ be a lower semicontinuous
non-pathological submeasure such that J [ A = Exh(p). Then the pull-back
submeasure 1 defined by 1(s) = ¢(h~!(s)) is lower semicontinuous (because h is
finite-to-one). It is non-pathological, because pullbacks of measures dominated by
 are measures dominated by . (Il

7.4. Automorphism groups

The following is immediate from Theorem 2.9.4 (see the paragraph preceding
it for the notation).

Theorem 7.4.1. Assume OCAr and MA(o-linked). If Ty is a summable ideal not
RK-isomorphjic to Fin, then Aut(P(N)/Zy) is isomorphic to the quotient Gy/Hjy.
[
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Boolean algebras such that every surjective endomorphism is an isomorphism
are called Hopfian (see [21]). The following is an immediate consequence of Theo-
rem 2.9.5.

Theorem 7.4.2. Assume OCAr and MA(o-linked). There is a summable ideal Ty
with the following properties.
(1) Aut(P(N)/Zy) is isomorphic to a quotient of the group T[]~ ; Sur.
(2) Ewvery surjective homomorphism ®: P(N)/Z; — P(N)/Z; is automatically
an isomorphism.

In particular, P(N)/Zy is a Hopfian Boolean algebra.

CH implies that no quotient over an F, ideal that includes Fin is Hopfian,
because P(N)/Fin is not Hopfian and all quotients over F, ideals are isomorphic
under CH (Corollary 11.1.10).

Not all quotients over dense summable ideals are Hopfian,

Proposition 7.4.3. The quotient P(N)/Z, ,, is not Hopfian (provably in ZFC).

ProoF. Consider the ideal J generated by Z,,,, and the even numbers. Then
J 2 Iy, and n — 2n is a RK-isomorphism between the ideals. It corresponds to
a surjective endomorphism of P(N)/Z; ;,, whose kernel is equal to J. O

A Boolean algebra B is called dual Hopfian (see [21]) if every monomorphism
®: P(N)/Z; — P(N)/Z; is automatically an automorphism. So the following state-
ment (which should be compared to Proposition 2.6.6).

Proposition 7.4.4. No quotient over a summable ideal is dual Hopfian, provably
in ZFC.

PROOF. Since this is true for Fin it suffices to prove it for dense summable
ideals Zy. We may therefore assume f is nonincreasing. Let n; > i, for i € N, be
such that n; < n;+1 and all ¢ > 0 satisty 2f(i) < pr([ni, nit1)) < 3f(¢). This is
possible because n; > i implies f(n;) < f(i) for all <. This inequality also implies
ni+1 —n; > 2 for all i. Fix h: N — N that collapses [n;,n;1+1) to ¢ for all i. Then
A+ h™'(A) is a lifting of a monomorphism ®: P(N)/Z; — P(N)/Z;. We claim
that this is not an isomorphism. Otherwise, for some A € 7} the restriction of h
to A is injective; contradiction. (I

7.5. Homogeneity of quotients

Boolean algebra B is homogeneous if for all a,b € B distinct from O and 1p
there is an automorphism of B sending a to b. It is weakly homogeneous if for all
a,b € B distinct from Op there is an automorphism ® of B such that ®(a) Nb # Op.

Clearly if an ideal is (weakly) RK-homogeneous (§2.5) then so is its quotient.
Assuming CH, the quotient over every layered ideal (Definition 11.1.1) such as
any Fy ideal, O,, or W, is isomorphic to P(N)/Fin (Corollary 11.1.10) and there-
fore homogeneous. Also, CH implies that quotients over EU-ideals (Theorem 11.2.3)
and dense LV-ideals (Theorem 11.2.6) are homogeneous.

Proposition 7.5.1. Assume OCAr and MA. If T; is a summable ideal other than
Fin, then the quotient P(N)/Z is not weakly homogeneous.
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PROOF. Since Z; is not isomorphic to Fin, there is a positive set C' such that
Z; | Cis a dense summable ideal and we may assume Zy has this property. Let s;
be disjoint finite sets of integers such that for all i < k we have

1<pys(s;) <2 and  min f(j) > i-max f(j).
JEs; JESK

Let A = |, s2; and B = J; s2;+1. Then Lemma 2.6.8 implies that Z; | A’ and
Zs | B’ are not RK-isomorphic whenever A’ C A and B’ C B are Zy-positive
sets. By Theorem 6.1.2 and the Radon—Nikodym property of summable ideals
(Theorem 4.1.2), the corresponding quotients are not isomorphic either. O

Proposition 7.5.2. Assume OCAt and MA. If Z,, is a density ideal not isomor-
phic to Fin or to ) x Fin, then the algebra P(N)/Z,, is not weakly homogeneous.

PrOOF. The proof is very similar to that of Proposition 7.5.1. Since Theo-
rem 6.1.2 and Theorem 4.1.2 apply to density ideals it suffices to prove that for
every Z,-positive set has positive subsets with the property that the restrictions
of Z,, to them are not RK-isomorphic. This follows from Theorem 2.7.16. (]

There is an analytic P-ideal different from Fin whose quotient is weakly homo-
geneous; the ideal () x Fin verifies this assertion. One can say more (recall that an
ideal T has the Fréchet property if (Z+)* = T).

Lemma 7.5.3. If Z has the Fréchet property, then its quotient is weakly homoge-
neous.

PROOF. If 7 has the Fréchet property, then every positive set A has a subset B
such that Z [ B is isomorphic to Fin. Therefore if C, D are Z-positive sets, then we
can easily define a bijection h: N — N (we can assume that Z # Fin) which sends 7
into itself and such that A”C N D is infinite. Then ®; is an automorphism of the
quotient algebra as required. O

We do not know whether there are analytic P-ideals other than Fin and @ x
Fin whose quotients are weakly homogeneous (the second part of Corollary 2.4.3
suggests that a variation of our proof of Proposition 7.5.1 may apply to give a
negative answer).

Proposition 7.5.4. Assume OCAt and MA(o-linked). If T is a non-pathological
analytic P-ideal different from Fin, then the algebra P(N)/Z is not homogeneous.

PROOF. The restriction of Z to a positive set is a non-pathological analytic
P-ideal, hence Theorem 6.1.2 and Theorem 4.1.2 together imply that P(N)/Z is
homogeneous if and only if Z is RK-homogeneous. By Proposition 2.5.2, this is not
the case. (]

Since P(N)/Z is homogeneous, there is an isomorphism ®: P(B)/Z — P(A)/T.
By Theorem 7.0.1, there is a bijection h: A — B which defines an isomorphism
between Z | B and Z [ A. (Recall that, although in general we cannot assume that
h is a bijection, in this case we can since both Z | A and Z | B are dense.)






CHAPTER 8

Dimension phenomena for Cech—Stone remainders

8.1. fN-spaces and prime mappings

For a topological space Z its Cech-Stone compactification is denoted 8Z. The
following definition was introduced by van Douwen in [19].

Definition 8.1.1. A Hausdorff topological space Z is a SN-space if for every count-
ably infinite relatively discrete subset D of Z with compact closure, this closure is
homeomorphic to 5D.

The following is [19, Lemma 4.1] (recall that a space is Lindeldf if every open
cover has a countable subcover).

Lemma 8.1.2. If X is a regular Lindeldf space then X \ X is a nontrivial fN-
space. In particular, if X is a non-compact subspace of a Polish space (or any
second countable space) then BX is a BN-space.

ProoF. Let D C X \ X be a countably infinite discrete subset with compact
closure. In the subspace D U X of fX, D is then a closed subspace. Since X is
Lindel6f and D is countable, DUX is Lindelof. Being regular and Lindelof, DUX is
normal. Therefore Tietze extension theorem shows that every bounded continuous
real-valued function on D has a continuous extension to D U X. Therefore 8D is
a subspace of f(D U X) = X. Since D was arbitrary, this implies that X is a
BN-space. Since X is not compact, 83X \ X is nontrivial.

As every second countable space is Lindelof, the second claim follows. O

Theorem 8.1.3. Assume Z is a BN-space, 1 is an index set, X; for i € 1 is
compact, and f: [, X; = Z is continuous. Then [[, X; can be covered by finitely
many clopen rectangles such that f depends on at most one coordinate on each one
of them.

Corollary 8.1.4 below is an immediate consequence of Theorem 8.1.3 and it
confirms [19, Conjecture 8.4] (reproduced as [73, Question 42]).

Corollary 8.1.4. Assume m > 1 and X;, for i < m, are BN-spaces.

very autohomeomorphism of T]. i 18 piecewise elementary.

1) FEwvery autoh phi. iom Xi 18 Pl se el tary

(2) If each X; is in addition connected, then every autohomeomorphism of
[I.c,. X: is elementary even for infinite m. O

The conclusion of Corollary 8.1.4 is true even when the Continuum Hypoth-
esis holds, although then Z possibly has many nontrivial autohomeomorphisms;
compare with the situation under forcing axioms studied in §9.
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8.2. Reduction to finitely many coordinates
Towards proving Theorem 8.1.3we first prove its weaker version. If s C I then
7ot [[;e1 Xi = [];cs Xi is the projection map.

Theorem 8.2.1. If Z is a BN-space, 1 is an index set, X;, fori € I, are compact
Hausdorff spaces, and f: 1], X; — Z, then there are a finite s C I and a continuous
Ji: Il;es X = Z such that the diagram in Fig. 8.2.1 commutes.

f
X" Z
N /f/
XS
This theorem will be proved after some lemmas. The first one is [19, Fact on

page 29).

Lemma 8.2.2. If Z is a compact SN-space and D, E are countably infinite disjoint
subsets of Z, then there is an infinite Dy C D such that Do N E = ().

PrOOF. First find an infinite relatively discrete D; C D. Let E1 = EN D;.
Since D; is homeomorphic to @T , the set Ej is nowhere dense in Dy, thus there is
an infinite Dy C D such that Do N E; = Dy N E = (), and D5 is as required. O

The following is [19, p. 28|, where its case when Z = SN was attributed to
Husek.

Lemma 8.2.3. Assume Z is a compact SN-space and a;, b; (i € N) are elements
of Z such that a; # b; for all i. Then there is an infinite I C N such that

{ai:iel}ﬂ{bi:z’el}:@.

PrROOF. For C C Nlet Ac = {a; : i € C} and Be = {b; : i € C}. First we
obtain an infinite C' C N such that Ac N Bg = 0.

By [N]? we denote the set of all unordered pairs of natural numbers, and by
{i,j}< we denote a pair in [N]? such that i < j. Define a partition [N]?> = Ky U
K, UK; by

Ko, if a; = bj,
{i,j}< € Kl, if aj :bi,
KQ, if a; 7é bj and Qj 7’5 bz
If {i,j,k}< is a Ko-homogeneous triple, then a; = by = a; = b;, a contradiction.
Thus there are no Ky-homogeneous triples. One similarly proves that there are
no Kj-homogeneous triples either. Thus there is an infinite C C N such that
{i,j}< € K> (and thus a; # b;) for all 4, j € C, as required.

Next, we find an infinite I C C such that A;NB; =0 and A;NB; = 0. Apply
Lemma 8.2.2 with D = A¢ and E = B¢ to get C; C C so that Ag, N Be = 0.
Applying Lemma 8.2.2 with D = B, and E = A¢, we obtain I C (' such that
Ac, N By = 0. Then [ is as required.

Finally, we prove that A; N By = 0.




127

The sets Ay and By are both relatively discrete. Moreover, by the choice of I no
point of Ay is an accumulation point of By and no point of Bj is an accumulation
point of A;. Thus A;U By is relatively discrete, and since Z is a compact SN-space,
the closures of A; and Bj are disjoint.

This concludes the proof. O

PROOF OF THEOREM 8.2.1. Fix a SN-space Z, and index set I, compact Haus-
dorff spaces X;, for i € I, is compact, and a continuous f: [[, X; — Z. We need
to find a finite s C I such that f depends only on coordinates in s. Since a closed
subset of a SN-space is a SN-space, we may assume that f is onto and therefore
that Z is compact. The proof proceeds by transfinite induction on the cardinality of
I (for all X; and Z). The statement is vacuously true when I is finite. Assume that
I is infinite and that the assertion is true for all index sets of smaller cardinality.

First consider the case when the cofinality of |I| is countable. Fix a strictly
increasing sequence I(n), for n € N, of subsets of I such that [I(n)|| < [I] for all n
and I = J,, I(n). We will attempt to construct sequences z;, y; (¢ € N) such that
for all i the following holds.

(1) 25,y € [Liens

(2) @; 11(i) = wi [ 1(4), L.e., @i(j) = yi(j), for all j € I(i), and

(3) flxi) # fyi)-
Assume that we have constructed z;,y; for ¢ < n (possibly n = 0). If we cannot
find x,, and ¥, satisfying the above conditions, then define fj: Hieﬂ(n) X, = Z by

fo(fL‘) = f(CC/),
where 2 is any element of J[, ; X; that satisfies 2’ | t+ = z. By our assumptions,
if ' and z” are such that ' | ¢t = 2’ | t then f(2') = f(2”). Therefore fy is
well-defined; it is clearly continuous and satisfies f = fy o m;. Since |[I(n)| < |I|, by
the inductive assumption there are a finite s C I(n) and fi: [[,c, Xi — Z such
that f1 = foonl», and f = f1 o7, as required.

Now assume that the recursive construction does not stop and there are x;, y;
(i € N) satisfying (1)—(3).

Back to the proof of Theorem. Apply Lemma 8.2.3 with a; = f(x;) and b; =
f(y;) to obtain an infinite J C N such that the sets {f(x;) : i € J} and {f(y;) : ¢ € J}
have disjoint closures.

Let X = {z; : i € J} is an accumulation point of ¥ = {y; : ¢ € J}. We
claim that the set X UY is infinite. Assume otherwise, let n be large enough
to have X UY C {z;,y; : ¢ < n}. For i,5 in N let m = m(i,j) be such that
x; [ I(m) # y; | I(m) if such m exists, and n otherwise. Let m = max; j<n, m(4, j).
However for ¢ > m we have m(z;,y;) > m, contradiction.

Some a € []; X; is an accumulation point of X if and only if for every finite
t C I there is 7 such that a | s = x; [ s. Since every finite subset of I is included
in I(n) for all large enough n, every accumulation point of X is an accumulation
point of Y and vice versa.

By compactness of [[; X; and the fact that X UY is infinite, the closures of
the sets X and Y have a nonempty intersection. By the choice of J, the closures of
f1X] and f[Y] are disjoint; contradiction. Therefore the construction of sequences
x;,y; stops at some finite stage, as required.

Now assume that A = cf(]I]) is uncountable and write I as the increasing union
of subsets I(¢), for £ < A, of cardinality smaller than |I|. Fix € [[; X, and for an
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ordinal £ < A define f: Hieﬂ(@ X — Z by

fe(y) = fly™ (z [ (T\T())).

By the inductive assumption, for every & there is a finite s¢ C I(€) such that f¢ de-
pends only on coordinates in s¢. By the Pressing Down Lemma there is a stationary
S C X and n < A such that s CI(n) for all € € S.

We claim that all y, z € [[; X; such that y [ I(n) = 2z [ I(n) satisfy f(y) = f(2).
Otherwise we can find Tychonoff open neighborhoods U,V of y and z such that
flU] and f[V] are disjoint. Fix large enough ¢ € S\ 7 so that U and V depend only
on coordinates in I(&). Then f¢(y) € f[U] and f¢(2) € f[V]. However, fe depends
only on coordinates in I(n) C I(§), hence fe(y) = fe(2); contradiction.

Since |I(¢)] < |I|, by the induction hypothesis there are a finite s C I(£) and
Ji: Ilies Xi — Z such that f = f1 om,. This completes the induction and the
proof of theorem. O

8.3. Dependence of functions on their variables

The key step in the proof of Theorem 8.1.3 is a combinatorial result about
dependence of functions on their variables first proved in [40] Our presentation is
based on unpublished, but publicly available, [52].

In the following we identify d € N with the set {0,...,d — 1} and 7; stands
for the projection from [, _, X; onto the j-th coordinate, 7;(xo, z1,...24-1) = x;.
For a partition d = uUwv, € [],., X; and y € [],c, Xi we write 27y for z € X
such that z(i) = x(i) for ¢ € u and z(i) = y(4) for i € v.

Theorem 8.3.1. For all d > 1, sets X;, fori <d andY, every f: []
satisfies exactly one of the following.

(1) There are k € N and partitions X; = |_|j<l€ Ui.; such that for every s € k4
for some j(s) < d and gs: U; js) — Y the functions f and gson
on [Ticq Uisiy-

(2) There are a partition d = u U wv into nonempty sets and xpy € [[;c, Xi
and Ym € [l;c, Xi, for m € N, such that for all | and all m < n we have

f@i ™) # f(@m™ Yn)-

Definition 8.3.2. If (1) of Theorem 8.3.1 applies, then we say that f depends on
at most one coordinate on [[;_, U; si)- If there is a need to be more specific, we say
that f depends only on the j(s)-th coordinate. By convention a constant function
depends only on the j-th coordinate for every coordinate j.

i<d Xi =Y

j(s) agree

The proof of Theorem 8.3.1 below uses compactness of the Cech-Stone com-
pactification X of X equipped with the discrete topology, a consequence of the
Axiom of Choice not provable in ZF alone. In §8.3.1 we show that (assuming that
ZF has a model) in some models of ZF its conclusion fails, and also show in ZF that
the conclusion of Theorem 8.3.1 holds for every well-orderable set X. The latter
improves an observation due to the referee of [40], where a proof in the case X = N
had been sketched, while the former is new.

We will prove the case of Theorem 8.3.1 when the sets X; are equal for ¢ < d.
The case when all X; are of the same cardinality follows immediately, and the
general case can be proven by appropriately changing the notation in the provided
proof. The proof of Theorem 8.3.1 is given after a few lemmas.



129

Lemma 8.3.3. For all f: X% — Y, possibilities (1) and (2) from Theorem 8.3.1
exclude each other.

PrOOF. Otherwise, we can fix a partition X = |_|j<k Uj, j(s), and gs: Uj(s) —
Y such that f and gsom;(s) agree on [[,_, Us(;) for all s € d* asin (1). Also fix u, v,
T, and Y, asin (2). Let s, € k" be such that the set Z = {m : 2, € [[;c,, Us, (i)}
is infinite, and let s, € k” be such that the set Z' = {m € Z : y,, € [[,c, Us, i)} 18
infinite. Let s = s.'s,, . Fixm <nin Z'. If j(s) € u, then f(zm " Ym) # f(@m " Yn)
although ;o) (Zm ™ Ym) = Tjs)(Tm ™ yn), contradicting the assumption that on
[I;<qUs() the function f depends only on the j(s)-coordinate. Therefore j(s) € v.
Then f(zm " yn) # f(zn " yn) and 7"'j(s)(zm’\ym) = 7T]’(s)(x7>m,\.7J7L)v contradicting
the assumption that f depends only on the j(s)-coordinate on [];_, Us)- |

Lemma 8.3.4. Assume that for f: X® =Y there are a partition d = uwU v into
nonempty sets and x.,, € X* and y,, € X, for m € N, that satisfy one of the
following.

(8) For alll < m < n we have

f@™y) # f(@"ym) and  f(21" ym) = f(217Yn).

(4) For all m < n we have

f(xma ym) 7& f(xma yn) and f(mmvym) 7é f(l'naym)
Then (2) of Theorem 8.3.1 applies.

A standard bit of notation will come handy in the proof of Lemma 8.3.4.
{l,m,n} to denote the set {l,m,n} while asserting that | < m < n (analogous
notation applies for any d > 2 in place of the number 3.)

PROOF. Readers familiar with the canonical Erdos—Rado extension of Ram-
sey’s theorem ([29]) surely don’t need to read this proof and processing a ‘slow’
proof may take less effort on reader’s behalf than parsing the former.! The proof
in each of the two cases begins by defining a partition h: [N]* — {0,1} by

0, if f(ajl/\yl) = f(xmﬂyn)a
Lo if flm™w) # f@m™ yn).
By Ramsey’s theorem, there is an infinite h-homogeneous H C N. We claim that H

cannot be 0-homogeneous. Assume otherwise. Then 0-homogeneity of the set H
implies that for l < m <n < k in H we have

f(xm/\ym) = f(znr\yk) = f(xlr\yl) = f(xm/\yn)a
contradicting (3). Also, for I <m < n < k in H we have

f@msyn) = f(xi,u) = f(@n,yk) = F(@m, Ym)s

contradicting (4).

Therefore in each of the cases (3) and (4) the set H is 1-homogeneous and for
all l < m < n we have f(x;”y;) # f(m yn). By Ramsey’s Theorem (and passing
to subsequences of z,, and y,,,) we may assume that either (i) for all m < n we have
f(@m " ym) = f(xzn " yn) or that (ii) for all m < n we have f(2m " ym) # f(@n " Yn)-

h({l,m,n}<) = {

IThe unseemly definition of the function A’ will hopefully pique the reader’s interest in [29].



If (i) applies, then for all m and k& < I we have f(m " ym) = f(zr " yr) #
f(zx "), and (2) holds. If (ii) applies, define h’: [N]> — {0,1} by
= f(Tm " Yn)s
= f(@1" Ym),
Ym (xl/\ymh
Ym (xlﬁyn)v
if f(@n"yn) = F(@17 Ym),
, if none of the above cases applies.
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Since all functions m — f(z; " Ym) and n — f(z,, " x,) for n > m are injective,
h' admits no infinite j-homogeneous sets for any j > 1. An infinite 0-homogeneous
set gives family as in (2). This concludes the proof. O

In the proof of Theorem 8.3.1 we use the consequence ovf the Axiom of Choice,
compactness of the space SX of ultrafilters on X (i.e., its Cech—Stone compactifi-
cation) is compact. If ¢ is an ultrafilter on X and ¢(z) is a formula, then

Uz)p(x)
stands for ‘the set of x € X for which ¢(z) holds belongs to ’. The quantifier
(Uz) is self-dual, meaning that all & and ¢ satisfy

~(Uz)p(z) & Uz)~p(x),
as is easy to check.

Lemma 8.3.5. Ifd > 1, U; fori < d is an ultrafilter on X, and f: X¢ =Y then
either (2) of Theorem 8.3.1 applies or

(5) there are A; € U; fori<d, j<d, and g: A; =Y such that f and gom;
agree on [[; 4 Ai-

PRroOOF. By induction on d. The case d = 1 is trivial (take j =0, Ag = X, and
g = f). We now prove the case when d = 2 because it will be used in the proof of
the inductive step.

Fix f: X2 — Y and ultrafilters &/ and V on X. If at least one of & and V is
principal, then the assertion follows from the case d = 1. We can therefore assume
that both ¢/ and V are nonprincipal. The proof splits into three cases.

Assume for a moment that (Ux)(3g(x) € Y)(Vy)f(z,y) = g(z). If in addition
there is A; € V such that Ay = {z : (Jg(z) € Y)Vy)f(z,y) = g(x)} satisfies
(Vz € Ap)(3g(x) € Y)(Vy € A1) f(z,y) = g(x), then Ag, A1, j = 0, and g witness
that (5) holds. Otherwise, there is B € U such that for all x € B and every 4; € V
some y = y(z, A1) € Ay satisfies f(z,y) # g(x). Let v = {0} and v = {1}. We will
find z,, € X“, y, € X", and C,,, € V such that all m > 0 satisfy

(1) Cm :_> Cm+1a
(ii) For all y € Cy, we have g(zn,) = f(zm,y) and and g(zn,) # f(Tm, Ym)-

(iii) Ym+1 € Cm.

Take g € B, let Cy = {y € X : f(z,y) = g(x)}, and let yo = y(zo,Co) so
that f(zo,v0) # g(z0). If 2y, Yn,Crn, had been chosen for n < m and satisfy the
conditions, then take x,, € B\ {z, : n < m}, let

Cn={y € Cpuor : fla,y) = g(x)}
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and Y, = Y(zm, Cp), so that f(zm,, ym) # g(xm). This describes the construction.

For all [ < m < n we have f(z1,y1) # f(z1,ym) and f(1, ym) = F(z1,yn) and
by Lemma 8.3.4, (2) of Theorem 8.3.1 follows.

This concludes the discussion of the first case.

The second case is when (Vy)(g(y) € Y)(Uy) f(x,y) = g(y). Then the function
f'(z,y) = f(y,x) satisfies the assumptions of the first case, and the conclusion
follows.

We may therefore assume that neither of the first two cases applies, hence

Uz)(Ve)(Vy) f(z,y) # ¢,
(Vy)(Ve)Uz) f(x,y) # c.

Let u = {0}, v = {1}. We will find z,, € X" and y,, € X such that (4) of
Lemma 8.3.4 holds, hence all 0 < m < n satisfy

(6) f(@m,ym) # f(@m,yn) and f(Tm,ym) # [(@n, Ym)-
Towards this, we will also find B,, € U, C,,, € V, z,,, € B, and y,,, € C,, for
m > 0 such that the following conditions hold for all m.

(VI € Bm+1)f(x7ym) 7é f(x'ﬂu ym)7

(Vy € Om-l—l)f(xma y) 7é f(mma ym)v
Cerl c Cma Berl - Bm

Let By = {x: (Ve)(Vy) f(z,y) # ¢} and Cy = {y : (Ve)(Uz) f(x,y) # c}. These sets
belong to U and V, respectively, Choose 2o € By and yg € Cy. Then By = {z € By :
f(z,y0) # f(xo,y0)} belongs toU and C1 = {y € Cy : f(zo,y) # f(zo,yo)} belongs
to V. If 2y, Ym, Bm, and Cy, had been chosen, pick x,,+1 € B, and y;,11 € Chp-
Then the sets

Brt1 = {33 € B f(%,Yymy1) # f(xM+17yM+1)}
Conr1={y € Cn: f(®m11,Y) # [(@mi1,Yms1)}

belong to U and V, respectively. This describes the construction of sequences that
satisfy (6).

Lemma 8.3.4 implies that (2) of Theorem 8.3.1 applies. This completes the
proof of Lemma 8.3.5 in case when d = 2.

Assume that the conclusion holds for d > 2. Fix f: [[,.;.; X — Y and
ultrafilters U;, for i < d 4+ 1, on X. We may assume that each U; is nonprincipal.

For z € X let f*: J[,.4,X — Y be defined by

f(xoy .. yxg_1) = f(zo, -, Ta—1,).
By the inductive hypothesis, for every x € X the function f* satisfies one of the
alternatives given by Theorem 8.3.1. If for some z € X the function f* satisfies 2
with d = a U 0,2, € XY, §Jm € X° then let u =aU{d}, v =10, T, = T, "z, and
Ym = Um. These objects witness that f satisfies (2).
We may therefore assume that (1) of Theorem 8.3.1 holds for f7 for all x € X.
For each z € X fix A? e Y, for i < d, j(z) < d, and ¢g*: X — Y such that

F7(y) = (9" o mj(a))(y) for all y € [] A7
i<d
Let j < d be such that (Ugx)j(x) = j. As in the case when d = 2, we consider
cases.
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Assume for a moment that there are A; € U; for i < d + 1 such that for every
r € Ay the function g* is defined on A; and f* and g* o 7; agree on [[,_, A;. Let
f(z,y) = g*(y). Denoting the projection from [[,_, , Ai to A; x Ag by 7; 4, the
restriction of f to [[; 4, Ai agrees with fom; 4. By the already proven case d = 2,
the function f satisfies (5) of Lemma 8.3.5 and it is straightforward to see that in
each of the two cases this conclusion carries to f.

We may therefore assume that for all A = (4;);<q in [];_,U; there is B(A) € Uy
such that for every x € B(A) some z = z(z, A) in A; and y = y(x, A) in [licaiz; Ai
satisfy

(8.1) Fey) # (9% o i) ()

Let u = {j,d} and v = (d 4+ 1) \ u. We will proceed to choose sequences z,, € X*,
Ym € XV, and A, = (A m)ica in [ ;. qUi so that these objects satisfy the following
(it will be convenient to present z,, as T (j) " zm(d)).

(i) Aio =X fori<d.

(i) wo(d) € B(Ap), z0(j) = 2(z0(d), Ao), and yo = y(z, Ao).

(iii) A;mt1 = Afm( ) NA; ., forall i < d.

(iv) Zm41(d) € B(Am+1), Tmt1(5) = 2(zmi1(d), Amgr)-

(V) Ym = Y(@m, Am).

Clause (iii) implies A; .11 € U; for all i < d and f*=(y) = g* D (z,,(5)) for all
Y € [Lic, Aim+1- As (v) implies that all y € [];_ ;5 Aism—1 satisty f(2m ™ ym) #
9" D (@0 (5)), we have f(@m " ym) # f(@m " yn) and f(@m"yn) = f(zm ") for
all m < n < k. Lemma 8.3.4 (3) implies that (2) of Theorem 8.3.1 holds and
completes the proof. ([l

PrOOF OF THEOREM 8.3.1. Fix f: [[,.4Xi — Y. Suppose for a moment
that for every U = (U;)i<q in (BX)? for i < d there are sets A? € U;, for i < d,
j < d, and gz’?: U; — Y such that the restriction of f to [];_,
These sets correspond to an open neighbourhood of I hence compactness of (X )?
implies 1 of Theorem 8.3.1.

We may therefore assume that for some I{ there are no such objects, and
Lemma 8.3.5 implies that (2) of Theorem 8.3.1 holds. O

AY agrees with go;.

8.3.1. On the necessity of the Axiom of Choice. We do not know what
fragment of the Axiom of Choice is needed to prove Theorem 8.3.1, but we do know
that it cannot be proven in ZF. Recall that a set is Dedekind-finite if it admits
no injection into a proper subset of itself. It is well-known that ZF is relatively
consistent with the existence of an infinite, Dedekind—finite set (see e.g., [81]).

Proposition 8.3.6. Suppose that X is a Dedekind-finite, infinite set. Then there
exists f: X2 — {0,1} such that both alternatives of Theorem 8.5.1 fail.

PrOOF. Let f(z,y) = 0if x = y and f(z,y) = 1ifx #y If X =, ., Us
then since X is infinite there exists j < k such that X*NU? is infinite. Clearly the
function f depends on both variables on sz_

Assume that (2) holds. Then each one of u and v is a singleton and ., ym,
for m € N, are sequences of elements of X. Since X is Dedekind-finite, there are
m < n such that y,, = y,. Then f(z,, " Ym) = f(@m " yn); contradiction. a
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The reader may object that in choiceless context a more natural analog of (2)
should involve sequences (x,,) and (y,,) indexed by some infinite (possibly Dedekind-
finite) sets instead of N. Clearly if X is Dedekind-finite then the partition into
singletons is Dedekind-finite and each of the rectangles is a singleton, hence f is
constant on it and allowing this version of (1) leads nowhere. We may therefore
consider the variant in which (1) of Theorem 8.3.1 is unchanged but (2) is modified
by allowing the sequences to be indexed by a Dedekind-finite set. A stronger as-
sumption refutes this alternative. A set X is a Russell set if X = | |, .y X, where
each X, has two elements but for every ¥ C X the set {n : [Y N X,| = 1} is
finite. A Russell set is Dedekind-finite and it is well-known that if ZF is relatively
consistent with the existence of Russell set (see e.g., [81]).

Proposition 8.3.7. If X is a Russell set then there is f: X? — {0,1} such that
for every k € N and partition X = | |,_, U; for some i < k the restriction of f
to U? depends on both coordinates and for every infinite set Z and all z.,y, in
X there are arbitrarily large finite sets I C Z such that the restriction of f to
{z,:2€Z} x{y,:z € Z} is constant.

PrOOF. We have that X = | |, .y X», each X, has two elements and for every
Y C X theset {n: |Y'NX,| =1} is finite. Let f(z,y) = 0if {z,y} = X,, for some n
and f(z,y) = 1 otherwise. If X = | |,_, U, then for some i the set {n : X,,NU; # 0}
is infinite. Thus the set {n : X,, C U;} is infinite, and the restriction of f to U? is
isomorphic to the restriction of f to X2.

Now assume that Z is an infinite set and that x.,y., for z € Z belong to X.
Then the set of n such that some z satisfies {z.,y.} = X,, is finite, therefore all
but finitely many z satisfy f(z.,y.) = 1. For every € X we have that f(x,y) =0
or f(y,z) =0 for exactly one y € X. One can therefore for every k > 1 recursively
choose F' C Z of cardinality k such that f(z.,y.) =1 for all z and 2z’ in F. O

We conclude with an easy self-strengthening of Theorem 8.3.1.

Proposition 8.3.8 (ZF). For all d > 1, well-orderable sets X;, fori < d and Y,
every function f: [[,., X =Y satisfies one of the alternatives of Theorem 8.3.1.

PROOF. As in Theorem 8.3.1, it suffices to consider the case when f: X% =Y.
Clearly X? is well-orderable, and so is the range of f, as an image of the well-
orderable set X¢. Therefore we can identify X and Y with ordinals, and the
graph of f with a subset of X? x Y. The model L[f] is a model of ZFC ([106,
Exercise 11.6.30]). Each of the alternatives of Theorem 8.3.1 is a 31 statement and
therefore holds in V. |

In [40, Question 11] I asked whether there is a finitary version of Theorem 8.3.1,
without suggesting what such finitary version should look like. A more precise
question (to which I do not know the answer) is whether for all d and k there is
N = N(d, k) such that for all X and all f: X? — X, if there are no d = u U v,
Ty € X", Y € YV for m < n such that f(z;"y;) # f(zm " yn) for all I < N and
m < n < N, then there is a partition X = |_|j<k U; such that for every s € k¢ there
are j(s) < d and g,: Uj(s) — Y such that f agrees with gs o 7;(5) on [, ., Usqiy-

8.4. An extension of van Douwen’s lemma

In this section we prove Corollary 8.4.5 which is the key topological component
of the proof of Theorem 8.1.3.
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Definition 8.4.1. For d > 1 we will define three subsets of N¢. Let [N]¢ denote
the set of all increasing elements of N¢. By identifying such set with its range, [N]¢
corresponds to the family of d-element sets of natural numbers. By

{mo,ml, e ,md_1}<
we denote an element of [N]?¢ such that mg < my < --- < mg_1. Let (N)? denote
the set of all nondecreasing d-tuples of natural numbers. Finally, let AYN denote
the diagonal, i.e., the set of all constant d-tuples (n,n,...,n) of natural numbers.

The following is [19, Fact 14.2] (recall that [N]* is identified with the subset
of N¥ consisting of all increasing k-tuples).
Lemma 8.4.2. If s,, are disjoint finite subsets of N such that lim,, |s,| = oo, then
for every k > 2 closures of the sets |J[sn]F and A* s, in (BN)? are not disjoint.

ProoF. Let F = {A C U, sn : sup, |sn \ 4] < oo}. Since [s,| — oo as
n — oo, F is a filter. Let U be an ultrafilter extending F. Towards proving
U € Ulsa)* N A*J s, fix an open neighbourhood of U*. For some A € U this
neighbourhood includes the set of all (Vy, ..., Vi—1) such that A € V; foralli < k. Tt
therefore suffices to prove that A* intersects both [ J[s,]* and A*J s, nontrivially.

Since A C |, sn there is j € ANs,, for some n, and (4,4, ...,7) € AFs, N AF.
Since U D F, there exists n such that |s, \ A| > k. Therefore [s,]*NA* £0. O

The following lemma will be generalised in Corollary 8.4.5 below.

Lemma 8.4.3. If f: (BN)? — Z is a continuous map such that the sets f[[N]?]
and f[A2N] are disjoint, then Z is not a BN-space.

PROOF. Suppose for a moment that the closure of the set
(8.2) X = f[A®N]

in Z is infinite. If it is countable, then it has an infinite discrete subset D whose
closure is too small to be D, contradicting the assumption that Z is a SN-space.

We may therefore assume that the closure of the set in (8.2) is uncountable.
Fix U € N* such that f({U,U)) ¢ f[(N)?]. Since f[(N)?] is countable, we can
recursively choose clopen neighbourhoods Uy D Uy D Uy D Uz D ... of f(U,U)
whose intersection is disjoint from f[(N)?]. By continuity there are A, € U such
that f[A2] C U, for every n. Since each A, is infinite, we may choose pairwise
disjoint s, C A,, satisfying |s,| = n for all n. By Lemma 8.4.2, the closures of
Yy = U,[s,]? and Yo = |J,, A?s,, intersect nontrivially, and therefore so do the
closures of f[Y7] and f[Ya].

We claim that the set T = f[Y1] U f[Ys] is relatively discrete in Z. This is
because T' N[, U, = 0, while T'\ U,, is finite for all n. But the closures of f[Y;]
and f[Ys2] have nonempty intersection, contradicting the assumption that Z is a
BN-space.

We can therefore assume that the closure of the set X = f[A?N] in Z is finite.
By replacing N with an going infinite subset, we may assume that there is z € Z
such that f(m,m) = z for all m. Lemma 8.4.2 implies that closures of the sets [A]?
and AZA have nonempty intersection for every infinite A C N. Therefore we can
derive a contradiction by finding an infinite A such that the closure of f[[A]?] does
not contain Z.

By applying Ramsey’s theorem, find an infinite A9 C N such that one of the
following two alternatives applies.
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(1) f(I,m) = f(l,n) for all l < m < n in Ag.
(2) fI,m) # f(l,n) for all | <m < n in Ag.

Applying Ramsey’s theorem again, we can find an infinite A C Ag such that exactly
one of the following two alternatives applies.

3) f(l,n) = f(m,n) for alll <m < n in A.
(4) fl,n) # f(m,n) for alll <m < n in A.

It remains to consider the four possible cases. If (1) and (3) apply then f is constant
on [A]2. Since the closures of the sets f[[N]?] and f[A%N] are disjoint, the constant
value of f is not z and the closure of f[[A]?] is as required.

If (1) and (4) apply, let z,, = f(m,n); by (1) z,, does not depend on n and
by (4) all z,, are distinct. Since Z is a SN-space, Z has an open neighborhood U
such that C' = {m : z,,, ¢ U} is infinite. But this implies that the closure of f[[C]?]
avoids Z, as required.

If (2) and (3) apply, define z, = f(m,n) for m < n in A. As in the previous
case, we find an infinite subsequence of {z,} which does not accumulate to z.

Finally assume that (2) and (4) apply. Define f;: N> — Z by

film,n) = f(m,n+1).

Then f; continuously extends to fa: (BN)? — Z. Since fo[A?N] is infinite, the first
part of this proof contradicts the assumption that that Z is not a SN-space.
This completes the proof of Lemma 8.4.3. O

Recall that BN is characterised by the fact that every map from N into a
compact space continuously extends to SN. We can now state and prove a charac-
terisation of when a map from N? into a SN-space continuously extends to (SN)<.

Theorem 8.4.4. Suppose that Z is a BN-space and f: N® — Z is continuous.
Then the following are equivalent:

(1) f continuously extends to (BN)?.

(2) N¢ can be can be covered by finitely many rectangles such that f depends
on at most one coordinate on each one of them.

(8) There is no disjoint partition d = s Ut for which there are x; € N® and
y; € Nt fori € N, such that

[ i) # f(@7y;) and f(z7y;) # f(257y;)
foralli<j.

Moreover, these are equivalent even when d is an arbitrary infinite cardinal.

PROOF. Assume (3) fails and let g: N> — Z be

9(i, ) = f(Z7 7).

Then g[A2N] and ¢[[N]?] are disjoint, thus Lemma 8.4.3 implies that (1) fails, and
(1) implies (3)

(3) implies (2) by Theorem 8.3.1.

It remains to prove that (2) implies (1). Assume (2), that N¢ can be covered
by finitely many rectangles such that f depends on at most one coordinate on each
one of them. These rectangles correspond to disjoint clopen subsets of (3N)?. Since

every function from N into Z continuously extends to SN, every f: N¢ — Z which
depends on at most one coordinate continuously extends to SN as well. Since each
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of the sets are clopen, the union the graphs of of these functions is the graph of a
continuous function and (1) follows.
The ‘moreover’ part follows from Theorem 8.2.1. (]

As an application of Theorem 8.4.4, we have a generalisation of Lemma 8.4.3
to higher powers, also generalizing [19, Lemma 14.1].

Corollary 8.4.5. If f: (8N)? — Z is a continuous map such that the sets f[[N]?]
and f[AN] are disjoint, then Z is not a BN-space.

PRrROOF. If Z is a BN-space, then by Theorem 8.4.4 we can partition N into
finitely many rectangles such that f depends on at most one coordinate on each
one of them. One of these rectangles, say R, has an infinite intersection with the
diagonal; let {n; : i € N} be the increasing enumeration of the set of n such that
the d-tuple (n,n,...,n) is in R. Let j < d be such that f [ R depends only on j-th
coordinate. Then

f(nOanla v ,nd_l) = f(nj,nj, A ,TLJ'),

therefore f”[N]? and f”A“N are not disjoint. O

8.5. Clopen decompositions

In Theorem 8.5.2 below we show that in Theorem 8.1.3 it suffices to obtain a

decomposition of [],_, X; into closed (instead of clopen) rectangles.

Lemma 8.5.1. Assume f: HKd X; = Z, n <d, and that P, R are rectangles in

[I;cqXi such that both f | P and f [ R depend only on the n-th coordinate. Then
f 1 (PUR) depends only on the n-th coordinate.

The condition that P N R # () is easily seen to be necessary—otherwise both
f I Pand f | P can be constant, with f | (P U R) not constant. The condition
that P and R are rectangles is also easily seen to be necessary.

PrOOF. For convenience of notation, we may assume n = 0. Let P = H?;()l A;
and R = H?;ol B;. By the assumption, there are gi: [[, 4, ;.44 — Z and
ga: H#mkd B; — Z such that f | P=giom and f [ R = g omg. We claim that
g1 U g2 is a function. Pick a € dom(g;) Ndom(ge) = Ao N By. Since PN R # 0,
we can pick & € Hf;ll A;. Then a™Z € PN R, and g1(a) = f(a™Z) = g2(a), thus
g = g1 U g9 is indeed a function. Therefore f [ (PU R) = g o, and this concludes
the proof. 0

Theorem 8.5.2. Ford > 2 let X;, fori < d, and Z be arbitrary topological spaces.
Assume f: [],.qXi — Z is such that T[], ;X can be covered by finitely many
closed rectangles such that f depends on at most one coordinate on each one of
them. Then [, ,Xi can be covered by finitely many clopen rectangles such that f
depends on at most one coordinate on each one of them.

PROOF. By possibly refining a given covering of [],_, X; by rectangles, we
may assume that for every i < d there are /(i) € N and a covering



137

by closed sets such that for every h € ]_[?;01 1(i) the restriction of f to H?:Ol A}L(i)

depends on at most one coordinate. For h € Hztll (i) let

d—1 )
i=1

Claim 8.5.3. If A%n A? # 0, then the restriction of f to (A9 U A(;) x C}, depends
on at most one coordinate for every h.

PROOF. Fix an h. If neither f | (A9 x Cy) nor f | (A} x Cy,) depends on x,
for any n > 0, then they both depend only on xy and the conclusion follows by
Lemma 8.5.1.

Now assume f | (A9 x C}) “really depends” on x,, for some n > 0, meaning
that there are (zo,x1,...,24—1) and (Yo,y1,...,Ya—1) in A? x C, such that z; = y
for all [ # n but f(xzo,z1,...,24-1) # f(Yo,Y1,---,Yd—1). Pick Tg € A?OA?. Then
I 1 (AY x Cp,) does not depend on g, thus

f(.i‘o,.l?l, - ,l‘d_l) = f(xo,xl, .. ,xd_l)
# (o, v1, - ¥a—1) = f(To, Y1, -+, Yd—1)-

Since (Zo,x1,...,2xq—1) and (Zo,y1,...,Yd—1) both belong to A? x Ch, this implies
that f [ (A? x Cp,) depends on 1z, thus by our assumption it depends only on z,.
By Lemma 8.5.1, the Claim follows.

The case when f [ (A(; x C}) “really depends” on some z,, for n > 0 is treated
analogously. This concludes the proof. (Il

By using Claim 8.5.3 repeatedly we may continue joining A?’s until we obtain
a pairwise disjoint cover FY, ..., FT%(O) of Xy, such that the restriction of f to every
F? x Cj, depends on at most one coordinate. Since each AY is closed, each F jO is
clopen.

Repeat the above construction and replace A}, ..., AL | with a clopen partition
Fi, ..., Fnl@(l) of X7 such that f depends on at most one coordinate on each F}?(o) X

F!'x Hf:_; A}L(i) for n < m(1). By repeating this construction for 2,3,...,d—1, we

finally obtain integers m(j) (j < d) and a sequence of clopen partitions F? (j < d,
i < m(j)) of X; such that f depends on at most one coordinate on each clopen

rectangle H?;é Fg(j). This concludes the proof. ([

8.6. Proof of Theorem 8.1.3 and immediate corollaries

PRrROOF OF THEOREM 8.1.3. Assume that Z is a SN-space, [ is an index set, X;
for i € I are compact, and f: [[, X; — Z is continuous. By Theorem 8.2.1, there is
a finite subset s of I such that f depends on coordinates in s only. We may therefore
assume I = d for some d € N. Apply Theorem 8.3.1 to f, ignoring topology for a
moment.

Assume that (1) of Theorem 8.3.1 applies. Then each X; can be partitioned
into finitely many sets, X; = |_|j<k Ui, so that for every s € k¢ for some j(s) < d
and g,: U; js) — Y the functions f and gsom;(s) agree on the rectangle HKd Ui, s(i)-
The closures of these rectangles are still rectangles, and since f is continuous, it
depends on at most one coordinate on each one of these closures. By Theorem
8.5.2, we may assume that the rectangles are clopen.



Therefore it suffices to prove that the alternative (2) of Theorem 8.3.1 leads to
contradiction. Suppose that there are a partition d = u v into nonempty sets and
Tm € [Lie, Xi and yp, € [];¢, Xi, for m € N, such that for all [ and all m < n we
have

f(xlﬁyl) 7& f(xmﬁyn)
Define ho: [N]? — [, X; by
Since Zp, € [[;c, Xi and ¢ € [, X for all m, and [, _, X; is compact, ho can
be continuously extended to H: (8N)* — [],c, Xi X [1;c; Xi = [I,cqXi- Then
g = foH is a continuous function from (8N)? into Z, and it has the property that

g(m,n) # g(1,1) for all m < n and I. Therefore g[[N]?] and g[A2N] are disjoint and
Z is not a BN-space by Corollary 8.4.5; contradiction. (]

Definition 8.6.1. For m,n > 1 and topological spaces X; for i« < m and Y, for
J < n, a continuous function ®: [[,_, X; — Hj<n Y; is elementary if there is an
injection a: n — m and continuous functions ®;: X, ;y: Xo) — Yj, for j < n,
such that ®(z)(j) = ®;(zq(;) for all j < n. It is piecewise elementary if its domain
can be partitioned into finitely many clopen pieces such that the restriction of ®
to each of the pieces is elementary.

8.7. Peano curve on steroids

The following somewhat surprising result taken from [43] applies to an arbitrary
compact Hausdorff space. In addition to Theorem 8.1.3, it is the main ingredient
of the proof of Theorem 8.8.1.

Theorem 8.7.1. A compact Hausdorff space X maps onto X2 if and only if it
maps onto XV.

Proor. It suffices to prove the direct implication. Let f;: X — X (i € {1,2})
be continuous maps such that x — (f1(x), f2(x)) maps X onto X2. Define g,,: X —
X (n € N) as follows:

g1 = fi

g2=rfi0of2

g3 =fiofaofa

gn=fr0 fao---0fy, forneN.
h,_/
n — 1 times

We claim that z — (g,(2))2%; maps X onto XMN. Since X is compact, it suffices
to show that the image of X under this map is dense in X", and it turn it suffices
to show that for every n € N and ¢ = (y;)"_; in X™ there is an # € X such that
Z = f(x) satisfies z; = y; for all ¢ < n. Equivalently, we need to prove that for
every n-tuple (yi1,...,y,) there is an x € X such that g;(x) = y; for i < n. We
prove this by induction on n.

For n = 2, find 2’ € X such that f1(z') = y2 (possible, since f1 is onto), and
then, by using the fact that z — (f1(x), f2(7)) maps X onto X2, find x € X such
that fi(z) = y1 and fi(x) = 2’. Then we have go(z) = f1(f2(x)) = fi(z') = y2.

Assume the claim is true for n and prove it for n + 1. By the induction
hypothesis, find 2’ € X such that g;(z') = y;41, for 1 < i < n. Now pick
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x such that fi(z) = y; and fa(x) = 2/. Then for 2 < i < n+ 1 we have
gi(z) = gi—1(f2(x)) = gi—1(2") = y;, and this completes the proof. O

By simple cardinal arithmetic, Theorem 8.7.1 implies that a compactum of
cardinality strictly smaller than the continuum cannot map onto its own square.

Theorem 8.7.2. Let X be an arbitrary topological space, and assume K is a singular
cardinal such that X maps onto X* for all A < k. Then X maps onto X*.

PROOF. Let k4 (o < cf(k)) be a strictly increasing sequence of cardinals with
supremum equal to k. For n < x let f,,: X — X be continuous maps such that
T = (f7(2))nelra rasr) maps X onto Xlkaskat1)  Define g,: X — X (cf(k) <n <
k) by:

9n = fn ofoifn€ [Ha7“a+1)~
We claim that o — (g,(x))s maps X onto X[%0#%)  Since the latter power

=Ko
is homeomorphic to X", this will conclude the proof. Fix § = (y,)r_, . Let
zo (a0 < cf(k)) be such that f,(zo) = y, for n € [Ka,Kat1). Now let z € X
be such that f,(z) = x4 for all @ < cf(k). Then if n € [Ka,Kat1) we have

gn () = fu(fa(2)) = fo(xa) = yxy, as required. 0

Remark 8.7.3. J. van Mill pointed out that the analog of Theorem 8.7.1 in which
X? and X" are required to be homeomorphic to X is false, by [118].
S. Solecki pointed out that the construction of the maps g,, in the proof of Theo-

rem 8.7.1 appears in [133]. In this paper Sierpiriski proves that if z — (f1 (), f2(x))
maps [0,1] onto [0,1]2, then = + (g,(x) : n € N) maps [0,1] onto [0,1]N. Al-
though [133] does not use assumptions other than compactness (and Hausdorffness)

of [0,1], Theorem 8.7.1 was not stated in this paper.

Last, but not least, N. Hindman pointed out that the analog of Theorem 8.7.1
as stated in [43] is wrong. Namely, its conclusion fails for spaces that are compact,
but not Hausdorff. Twenty years later, many thanks to Neil for this remark.

8.8. Powers of SN-spaces

Structure of the Cech-Stone remainder N* = BN\ N of N is very sensitive to the
choice of set-theoretic axioms (see [119]). For instance, the Continuum Hypothesis
implies that N* maps onto (N*)* for all k < ¢ ([126]), but under different axioms
N* does not even map onto (N*)2, and moreover (N*)" does not map onto (N*)"+1
for any n € N ([84], also [87]). Obviously, if N* maps onto (N*)2, then (N*)"
maps onto (N*)"*1 for all n € N. In [84, p. 60] Winfried Just asked whether it
is relatively consistent with the usual axioms of Set Theory that there are m > n
in N such that (N*)™ maps onto (N*)"*+1 but (N*)" does not map onto (N*)"*1.
The answer is, somewhat surprisingly, negative (X —» Y is short for ‘there is a
continuous surjection from X onto Y7).

Theorem 8.8.1. The following are equivalent
(1) N* — (N*)?,
(2) (N*)" — (N*)"*+L for some n € N,
(3) (N*)% — (N*)A for some pair of cardinals k < \, finite or infinite.
(4) N* — (N*)N.
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We first recall the notation from §8. If s C & then #f: X* — X° is the
projection of X" to X?*, defined by

T (g - € < k) = (ze : € 5).

When & is clear from the context, we write 7, instead of 7. If s = {£}, then we
write ¢ instead of m¢y for simplicity, although this is an abuse of notation. A map
f: X* — Z depends on at most one (a-th) coordinate if there is g: X — Z such

that f(<$f>§<ﬁ) = g(‘ra)a Le., f =gOoTq.

Lemma 8.8.2. The following are equivalent for every cardinal X (finite or infinite)
and every BN-space Z.

(1) Z% — Z* for some k < X,
(2) Z™ — Z* for some finite n < \.

Proor. We will prove only the nontrivial direction; note that we may assume A
is infinite. Assume f: Z" — Z* is a surjection. By Theorem 8.1.3, for each & < X
there is a finite s¢ C & such that m¢ o f depends only on coordinates in s¢. By a
counting argument, there is I C X of cardinality A and a finite s C s such that
s¢ = s for all £ € I. Hence there is a map g: Z° — Z! such that go7? = 7o f.
Since the map on the right-hand side is surjective, so is g. This concludes the
proof. O

PrOOF OF THEOREMS.8.1. Implications (4) = (1) = (2) = (3) are trivial
and the analogs of (4) and (1) are equivalent for an arbitrary compact Hausdorff
space iby Theorem 8.7.1.

It remains to prove that (3) implies (1). Assume £ < X and f: (N*)* — (N*)A
is a surjection. By Lemma 8.8.2, we may assume & is finite, say x = n. We may
also assume A\ = n + 1. By applying Theorem 8.1.3 to m; o f for all i < n + 1 and
refining the obtained clopen coverings, we can cover (N*)™ by finitely many clopen
sets such that 7; o f depends on at most one coordinate on each one of them for
each i < n+ 1. The image of at least one of these clopen sets, call it U, includes a
nonempty clopen subset, call it V, of (N*)"*1. There are i < j<n+1and k <n
such that both m; o f and 7; o f depend at most on the k-th coordinate. Since V'
is clopen, its image under the projection 4 — (m; (%), 7;(¥)) is a clopen subset, call
it V/, of (N*)2. Let h;: U — N* be such that 7,0 f = hjomy, for [ € {i,j} on U.
Pick (U, V) € V', and define h: N* — V by

@) = {EZi(fi’hj(f»’ o

This is a continuous surjection from N* onto V’; but V’ is homeomorphic to (N*)2,
and this concludes the proof. O

Corollary 8.8.3. Let u be the smallest cardinal such that there is no continuous
surjection from N* onto (N*)*. Then for every pair of cardinals k, \ the following
are equivalent:

(1) (N*)" — (N*)*,

(2) k> Xork<A<p.
Also, p is a regular cardinal and p =2 or Xy < p <™.
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PrROOF. Clearly k < A < p implies (N*)* — N* — (N*)* hence (2) implies (1).

To prove that (1) implies (2), fix & < A and a surjection f: (N*)* — (N*)*. By
Lemma 8.8.2, we may assume that « is finite. Theorem 8.8.1 implies N* — (N*)*,
hence by composing we have N* — (N*)*.

Theorem 8.7.2 implies that p is regular. The inequality 2 < p is trivial and
since the weight of N* is ¢, u < ¢*. By Theorem 8.8.1, > 2 implies g > N;. [

By [126], Continuum Hypothesis implies that p = ¢* while in [84] Just ob-
tained a forcing extension in which g = 2. In §9 we will see that this follows from
OCAT.

§8.7 and §8.8 are based on [43]. This paper is a coda to [42] and its results were
proved shortly after the latter paper went to print. Another immediate consequence
of Theorem 8.1.3 was obtained in [47]. The main result of this paper asserts that

if X is an infinite connected SN-space then the product X x Y is not homogeneous
for any compact space Y (see [1] for more information). An important example of
X is the Cech—Stone remainder of the half-line (see [72]).

8.9. Nonhomogeneity in products with SN-spaces

Another application of Theorem 8.1.3 to the study of large compact homoge-
neous spaces (see [105], [120]) and homogeneity properties of products of compact
spaces was given in [48].

Theorem 8.9.1. If X is an infinite connected BN-space then the product X XY
is not homogeneous for any compact space Y . |

It seems plausible that the conclusion of this theorem holds for not necessarily
connected SN-spaces.






CHAPTER 9

Lifting theorems III: Cech—Stone remainders

In [19] Van Douwen proved that, if X is a countable locally compact space,
then two finite powers of X* are homeomorphic if and only if their exponents are
equal; in Chapter 8 we have seen an extension of this ZFC result. Not much else
can be said about SN-spaces in ZFC (see [119]). As mentioned earlier, W. Rudin
used CH to prove that N* has 2¢ nontrivial automorphisms while Shelah produced
a model of ZFC in which every autohomeomorphism of N* is trivial, in the sense
that it is determined by an almost permutation of N ([130]). By the Stone duality,
this is an equivalent reformulation of the fact that all automorphisms of P(N)/ Fin
are trivial that started the study of rigidity of analytic quotients that is extended
by our OCA lifting theorem. In [84] Just produced a model of ZFC in which (N*)?
does not even map onto (N*)?*! and in [87] he proved that OCAt implies this
conclusion. In [119, Theorem 2.2.1] van Mill proved that if all autohomeomor-
phisms of N* are trivial, then N* and the Cech-Stone remainder of the ordinal w?
are not homeomorphic. Finally, in [25] Dow and Hart proved, assuming OCAr,
that the only Cech-Stone remainder of a o-compact, locally compact, space which
is a surjective image of N* is N* itself and in [36, §4] the author proved related
results that will be discussed and extended below.

In this chapter we will use an extension of Theorem 6.1.3 together with The-
orem 8.1.3 to analyze Cech-Stone remainders of locally compact, non-compact,
Polish, zero-dimensional, spaces. For a completely regular topological space X we
write 3X for its Cech-Stone compactification and

X*=BX\X

for the remainder (corona).

Definition 9.0.1 (Weak Extension Principle, wEP). Suppose that X and Y are
completely regular topological spaces.

We say that wEP(X,Y) holds if for every continuous f: X* — Y™* there are a
partition X* = U UV into clopen sets, such that f[V] is nowhere dense in Y* and
f 1 U has a continuous extension to SX.

wEP(Polish) is the assertion that wEP(X,Y) holds for all Polish spaces X
and Y. wEP(Polish, 0-dim) is the assertion that wEP(X,Y") holds for all Polish,
0-dimensional, spaces X and Y.

By Theorem 9.1.3, OCAr implies wEP(Polish, 0-dim). The assumption that
the spaces be zero-dimensional is unnecessary by [117], [155], and [157]; see also
[156] for a related rigidity result. See the paragraph following Definition 9.1.2.
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9.1. Trivial maps
Definition 9.1.1. A continuous f: X* — BY is trivial if there is a continuous
f: X — BY such that (8f) | X* = f. A continuous f: [[,_,, X; = [[;-, BY;
is trivial if there is a continuous f: [[,_, X; — [, BY; such that f has a
X; — II,., BY; which satisfies

i<m
continuous extension to a function (8f): []

BH 1 Tlicm X5 = 1.

While nontrivial continuous functions from N* into SN or into N* are obtained
by dualising the examples from §5.4, the following ‘poor man’s version’ is quite
useful.

i<m j<n

Definition 9.1.2. A continuous f: [[,_,, Xi* — [[;.,, 8Y is almost trivial if there
is a clopen partition [ [, _,,, X} = UUV such that f | U is trivial and f[V]N]],_,, Y/
is nowhere dense.

<m

The conclusion of case (1) of Theorem 9.1.3 below was proved from OCAt and

MA for countable locally compact spaces in [36, §4] and (from the same assumptions
and using results from [117] and [155]) for all locally compact, non-compact, Polish
spaces in [157].

Theorem 9.1.3. Assume OCA~r. For all m,n, and locally compact, non-compact,
Polish, zero-dimensional spaces X;, fori < m andYj, for j <n, if f is a continuous
function such that

(1) F: Tiam X = Tlen Y5
(2) [+ e X7 — BYo, or
(3) [+ Ilicin X7 = (BN)",

then f is almost trivial.

The implication from OCAT + MA to (1) was announced in [36]. In addition
to using stronger assumptions, the old proof was considerably more difficult than
the proof given here and will mercifully never see the light of the day. The proof of
Theorem 9.1.3 for remainders of countable, locally compact spaces (i.e., countable
ordinals with respect to the ordinal topology) in [36, §4] was also fairly complex,
largely because neither Biba’s trick nor Theorem 8.1.3 and its corollary, Proposi-
tion 9.1.6 below, were available at the time. We will need the analog of ‘ccc over
Fin’ (Definition 3.3.1).

Definition 9.1.4. A subset Z of Y* is relatively ccc if there is no uncountable
family U of disjoint open subsets of Y* each of which intersects Z nontrivially.

The following theorem, in which the smallness property of the clopen set V
is improved, will be proved in §9.3.7. It is a corollary to Theorem 9.1.3, and the
relation between these two theorems is analogous to that between Theorem 6.1.2
and Theorem 7.0.1.

Theorem 9.1.5. Assume OCAr+MA(o-linked). For all m > 1 and locally
compact, non-compact, Polish, zero-dimensional spaces X;, for i < m and Y,
if fi1]icm Xi — BY is a continuous function then there is a clopen partition
[Lic,, X =U UV such that f [ U is trivial and f[V] is relatively ccc.

Proposition 9.1.6. The following are equivalent.
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(1) For all locally compact, non-compact, Polish, zero-dimensional spaces X
and Y, every continuous f: X* — Y™ is almost trivial.

(2) For all m,n, and locally compact, non-compact, Polish, zero-dimensional
spaces X;, fori < m andYj, for j <n, every continuous f: [] X —

Hj<n Y/ is almost trivial.

The following are also equivalent.

<m

(8) For all locally compact, non-compact, Polish, zero-dimensional spaces X,
every continuous f: X* — BN is almost trivial.

(4) For all m,n, and locally compact, non-compact, Polish, zero-dimensional
spaces X;, every continuous f: [, X; — (BN)" is almost trivial.

PROOF. (1) is a special case of (2).

To prove that (1) implies (2). Suppose f: [, X; — [[;., Y} is as in (2).
Since Y}" is a fN-space by Lemma 8.1.2, by applying Theorem 8.1.3 to (using the
notation m; for projections onto the factor X; as in §8.3) mjo f: n[[,_,, X; = Y},
we can partition [],_, X7 into finitely many clopen sets, Uy j, for [ < k(j), so that
the restriction of 7; o f to each one of them depends on at most one coordinate.
By (1), for each I < k(j) there is a clopen partition U;; = UP; UU}'; so that
(mj o f) I U, is trivial and (; o f)[U};] is nowhere dense in Y;*. Therefore f[U}']
is nowhere dense in [];_,, ¥;*. Then for every s € J[;_, (j), the restriction of f
to N i<n Ug(j)’j is trivial, hence the restriction of f to the union of these clopen
sets, U is trivial. The f-image of the complement of U is nowhere dense, and this
completes the proof.

The equivalence of (3) and (4) is proved analogously, using the fact that N is
a SN-space. O

9.2. Prerequisites

Although forcing will not be used in this section, it will be convenient to borrow
its standard terminology. Two nonzero elements a and b of a Boolean algebra B
are called incompatible if a A b = Og. A set of incompatible elements of B is an
antichain.

9.2.1. Standard form of algebras Clop(X) for a locally compact, non-
compact, Polish, zero-dimensional space X. Suppose that X is a locally
compact, non-compact, Polish, zero-dimensional space. Then X is a direct sum
of compact, zero-dimensional, metric spaces X,,, and the Boolean algebra Clop(X)
is isomorphic to the product [ ], B,, of countable (possibly finite) Boolean algebras,
B,, = Clop(X,), for n € N. We say that

B=1],Bx

is the standard form of Clop(X). This standard form is clearly not unique but this
is of no concern. We identify each B,, with a principal ideal of B. By b = (b,) we
denote a typical element of B, and its support is

supp(b) = {n : b, # Op, }.
Similarly, if J C B then

supp(J) = U{supp(a) ca € J}
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The Boolean algebra B =[], B,, can be equipped with the metric
d(b,¢) = 1/(min{n : b, # c,} +1).
Since the sequences with finite support are dense, (B, d) is a separable, complete,
metric space.
For each n let B, ;, for j € N, be an increasing sequence of finite Boolean

subalgebras of B,, such that B,, = Uj B, ; and let A,, ; be the set of atoms of B,, ;.
For f: N — N let

(9.1) By =1L Busmyy A =UpAn s
Then By is an atomic Boolean algebras and Ay is the set of its atoms. The alge-
bra By is identified with P(A (), which is in turn identified with P(N), and B is the
inductive limit of the directed system of its subalgebras By, for f € NV,

If B = [[,, By, is an algebra of clopen subsets of a locally compact, non-compact,
Polish, zero-dimensional space in standard form, let

(9.2) Fin(B) = {a € B : supp(a) is finite}.

While standard form of B is not unique, Fin(B) does not depend on the choice of
the standard form, since Fin(B) = {a € Clop(X) : a is compact}.

9.2.2. Tree-like families of sharply almost disjoint antichains. The dis-
cussion of this section parallels that of §3.3.1. The following definition depends on
the choice of standard form of B, but this is of no concern.

Definition 9.2.1. Fix an algebra of clopen subsets of a locally compact, non-
compact, Polish, zero-dimensional space in standard form B and consider the fol-
lowing properties of A C B.

(Anti 1) A is an antichain,

(Anti2) AC (), Bn,

(Anti 3) For all n, ANB, is finite.

(Anti 4) For all n, ANB,, is either a maximal antichain in B,, or empty.

Let
Anti(B) = {A C B : A satisfies (Anti 1)—(Anti 3)},
Antit(B) = {A C B : A satisfies (Anti 1)—(Anti 4)}.

Two antichains A and B in Anti(B) have almost disjoint supports if their supports
have finite intersection. If in addition A and B agree on the intersection of their
supports, then we say that A and B are sharply almost disjoint.

Two antichains in Anti(B) such that A N B is finite do not necessarily have
almost disjoint supports. Lemma 9.2.3 below provides motivation for considering
sharply almost disjoint antichains.

Definition 9.2.2 (Perfect tree-like sharply almost disjoint families of antichains).
Suppose that B = [, B, is an algebra of clopen subsets of a locally compact,
non-compact, Polish, zero-dimensional space in standard form.
A tree-like family of sharply almost disjoint antichains in B is A C Anti(B)

such that some ordering < on N satisfies the following.

(TL1) (N, <) is a tree.

(TL2) For every A € A, U{supp(a) : a € A} is included in a branch of (N, <).

(TL3) For distinct A and A’ in A the corresponding branches are distinct.
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(TL4) For Aand A’ in A and all n € supp(A)Nsupp(.A’) we have ANB,, = A'NB,,.
Suppose that J = (J(s) : s € {0,1}<N), is a family of finite antichains in (J, B,
with disjoint and finite supports. For f € {0, 1} let

A(f)=U, (s In)
If f and g are distinct elements of {0, 1}" then

supp(A(f)) Nsupp(A(9)) € U, <a(s.q) SupP(J(f [ n))

is finite, hence A(f) and A(g) belong to Anti(B) and are sharply almost disjoint.
Let

A{T} = {A(f) : f e {0,1}}.
Any family of the form A{J} is called a perfect tree-like sharply almost disjoint
family of antichains in B.

See (9.1) for By.

Lemma 9.2.3. FEvery family A of sharply almost disjoint antichains in Anti(B) is
included in By for some f € NN,

If A is a perfect tree-like sharply almost disjoint family of antichains in B, then
there is a perfect tree-like sharply almost disjoint family of antichains B such that
every element of B includes 280 elements of A.

ProOF. If A is sharply almost disjoint, then for all A, A’ in A and all n such
that both ANB,, and A’ NB,, are nonempty we have that ANB,, = A'NB,,. Being
finite, both of these intersections are included in B,, (,y for a sufficiently large f(n),
and so is A” NB,, for all other A” € A. Set f(n) =0if ANB, =0 for all A € A.
Clearly f is as required.

Since B is isomorphic to P(N), the second part follows from the special case
of the first part when the families are perfect tree-like and from Lemma 3.3.7. O

9.2.3. Ideals J.ont and J,. Definition 9.2.5 below and the idea behind it is
based on Definition 6.2.2, with a few twists, the smallest one of them being the
following.

Lemma 9.2.4. If B is an algebra of clopen subsets of a locally compact, non-
compact, Polish, zero-dimensional space in standard form and A is an antichain of
B such that ANB,, is finite for all n, then

P(A)>B~\/BeB

is an isomorphic embedding of P(A) into B | '\ A.
In particular, if A is a perfect tree-like almost disjoint family of antichains of B
then P(A) can be identified with a subalgebra of B | \/ A for every A € A. O

For every A € Anti(B) identify P(A) with the subalgebra of B ‘completely
generated’ by A as in Lemma 9.2.4.

Definition 9.2.5. Suppose that B and B’ are algebras of clopen subsets of lo-
cally compact, non-compact, Polish, zero-dimensional spaces in standard form and
®: B — B’/ Fin(B’) is a homomorphism. Let

Jeont (@) = {A € AntiT (B) :® has a continuous lifting on P(A)},
J-(®) = {A € AntiT(B) :® has a lifting on P(A) whose graph can be covered
by graphs of countably many Borel functions}.
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As before, we will omit the parameter ® whenever ® is clear from the context.

Each one of Jeont and J, is an ideal in B, as in §6.2.2.
If B is a Boolean algebra and a € B then we write

(9.3) Bla={beB:b<a).

Lemma 9.2.6. If C and D are Boolean algebras, C is countable, I is an ideal in D,
and ®: C — D/Z, then ® has an additive lifting.

PROOF. Since the domain is countable, a lifting can be chosen by straight-
forward recursive construction. Since no infinite antichain in the domain has a
supremum, every lifting is completely additive. (I

Lemma 9.2.7. If A € Jeons, B € Antit(B), A C B and B\ A is finite, then B
belongs to Jeont-

PRrROOF. Clearly Jcont is closed under finite unions and taking subsets. It there-
fore suffices to prove that if A € Jeont, B € Anti™(B), A C B, and B\ A is a finite
subset of Fin(N) then B € Jeont- Since B | a is countable, this follows from
Lemma 9.2.6. O

The following is both an analog of the Radon—Nikodym property of Fin (The-
orem 4.1.2) and its consequence.

Lemma 9.2.8. Suppose that B and B’ are algebras of clopen subsets of locally com-
pact, non-compact, Polish, zero-dimensional spaces in standard form and ®: B —
B’/ Fin(B') is a homomorphism. For every A € Jeont there is a completely additive
lifting of ® on P(A).

PRrROOF. Let F': P(A) — B’ be a continuous lifting of ® on P(A). Its range is
compact and therefore included in IB'f for some f € NN, Therefore, we have a ho-
momorphism from P(N) to P(N)/ Fin with a continuous lifting, and the conclusion
follows by Theorem 4.1.2. O

9.2.4. Ccc over Fin(B). See Definition 9.2.1 for almost disjointness and sharply
almost disjointness of antichains in Anti™ (B).

Definition 9.2.9. Suppose that B is an algebra of clopen subsets of a locally
compact, non-compact, Polish, zero-dimensional space in standard form. An ideal
7 in B is ccc over Fin(B) if there is no uncountable family of Z-positive, pairwise
disjoint modulo Fin(B), sets.

As in Definition 9.1.4, if X is a locally compact space, a subset Z of X* is
relatively ccc if there is no uncountable family of disjoint open subsets of X* each
of which intersects Z nontrivially.

Lemma 9.2.10. Suppose that X is a locally compact, non-compact, Polish space
and Z C X*.
(1) If the ideal T = {A € Clop(X) : A*NZ = 0} intersects every perfect tree-
like sharply almost disjoint family in Clop(X) then Z is nowhere dense.
(2) If Z is relatively ccc then it is nowhere dense.

PROOF. (1) Assume Z is not nowhere dense and let U € Clop(X) be such that
U* C Z. Write X = |J,, K, as an increasing union of compacg clopen subsets. Then
UN (Kp41 \ Kp,) is nonempty for infinitely many n. Enumerate these nonempty
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sets as Vj, for s € {0,1}<N. Then {{J Vs, : n € N} is a perfect tree-like almost
disjoint family in Clop(X) disjoint from Z.
(2) is a consequence of (1). O

9.3. Proof of Theorem 9.1.3

9.3.1. Reduction to a Boolean-algebraic statement and the strategy
for its proof.

Proposition 9.3.1. The first of the following statements implies the second and
the third.

(1) IfB and B’ are algebras of clopen subsets of locally compact, non-compact,
Polish, zero-dimensional spaces in standard form then every homomor-
phism ®: B — B’/ Fin(B’) has a completely additive on antichains lifting
on an ideal which is ccc over Fin(B).

(2) For all m,n, and locally compact, non-compact, Polish, zero-dimensional
spaces X;, fori <m andYj, for j <mn, every continuous

f: Hi<m Xl* - Hj<n Y;*
s almost trivial.
(8) For all m,n, and locally compact, non-compact, Polish, zero-dimensional
spaces Xy, for i < m, every continuous f: [[,.,, X; — (BN)" is almost
trivial.

PROOF. Proposition 9.1.6 implies that (2) is equivalent to its special case when
m = n = 1 and that (3) is equivalent to its special case when n = 1. The implication
from (1) to (2) and (3) now follow by using the Stone duality. To wit, the category
of locally compact, non-compact, Polish, zero-dimensional spaces is equivalent to
the category of Boolean algebras, as in §9.2.1. If X is locally compact, non-compact,
Polish, zero-dimensional, then 58X is the Stone space of Clop(X), which is a product
of countable (possibly finite) Boolean algebras. Also, 8X \ X is the Stone space of
Clop(X)/ Cpet(X), and Cpct(X) = Fin(Clop(X)). Triviality of Boolean algebra
homomorphisms corresponds to triviality of continuous maps, and the conclusion
follows by Lemma 9.2.10. O

The following will be proved in §9.3.2.

Proposition 9.3.2. Suppose that ®: B — B’/ Fin(B’), B = | |, By, is in J, and
the By, ’s are elements of Anti™ (B) with disjoint supports. Then all but finitely many
of the By ’s belong to Jeont-

The following will be proved in §9.3.4.

Lemma 9.3.3. Assume that OCAt holds, B and B’ are algebras of clopen subsets
of locally compact, non-compact, Polish, zero-dimensional spaces in standard form,
and ®: B — B’/ Fin(B’) is a homomorphism. Then the following statements hold.

(1) The ideal J, intersects every uncountable tree-like sharply almost disjoint
family of antichains nontrivially. In particular, Jeons N By is nonmeagre
for all f € NN,

(2) The ideal Jeont intersects every perfect tree-like sharply almost disjoint
family of antichains nontrivially.



(3) If in addition MA (o-linked) holds, then Jeont intersects every uncountable
sharply almost disjoint family of antichains nontrivially.

The following will be proved in §9.3.6.

Theorem 9.3.4. Assume OCAr. Suppose that B and B’ are algebras of clopen
subsets of locally compact, non-compact, Polish, zero-dimensional spaces in stan-
dard form and ®: B — B’/ Fin(B') is a homomorphism. Then there is a completely
additive on antichains lifting of ® on Jeont-

Once proved, together with Proposition 9.3.1 these three facts will complete
the proof of Theorem 9.1.3.

9.3.2. From o0-Borel to continuous. A bit of notation will be useful later
on. Asin §9.2.1, let B, ;, for j € N, be an increasing sequence of finite Boolean
subalgebras of B,, such that B,, = Uj B, ; and let B;,j, for j € N, be an increasing
sequence of finite Boolean subalgebras of Bj, such that B], = (J,;B], ;. Use these
objects to define A, ;, A, ., By, Ay, B’f, and A’f as in (9.1) and the paragraph
preceding it:

A, ;={a:aisan atom in B, ;}, Ay =U,An fn)-
A}, ; ={a:ais an atom in B, ;}, o :UnA;)ﬂn),
By =TI, Br,f(n), 3‘ =1L IB%/n,f(n)'

We now prove an analog (and a consequence) of Proposition 6.4.1.

PROOF OF PROPOSITION 9.3.2. Fix ®: B — B’/ Fin(B’), B € J,, and B =
Ll,, Bn where the B,’s are elements of Antit(B) with disjoint supports. Fix C-
measurable functions ©,, whose graphs cover the graph of a lifting of ®. Let ) C
P(B) be a comeagre set such that the restriction of ©,, to Y is continuous for all
n (Lemma A.1.1). By Corollary 3.1.4 there are a partition B = Ag U Ay, Cy C Ay,
and C7 C A; such that for every X C B both (X N Ag) UC; and (X N A;) U Cy
belong to ). Therefore the function

@mn(X) = @m((X A Ao) V Cl) AN (I)*(AQ) V @n((X N Al) vV Co) A\ (I)*(Al)

is continuous for all m, n and the graphs of these functions cover a lifting of ®. Since
each O,,, is continuous, the ®,,,-image of the compact set P(B) is a compact subset
of B” and therefore included in Bf , . for some g(m,n) € NN, This countable
family in NN can be dominated modulo finite by a single function g. Replace
@, (+) with ®,,,,(-) A [k, 00) with k large enough to have g(m,n) <¥ g. Graphs of
the new functions still cover the graph of a lifting of ® on P(B).

The range of the restriction of ® to P(B) is included in B{ /(Fin(B’)NBy,), which
is an isomorphic copy of P(N)/ Fin. We can therefore apply Proposition 6.4.1 to this
restriction and conclude that all but finitely many of the B,, belong to Jeons. O

9.3.3. Local liftings. The following is the analog of Definition 6.3.3.

Definition 9.3.5 (The set X4 and the partition K ®=*"). Suppose that B is an al-
gebra of clopen subsets of a locally compact, non-compact, Polish, zero-dimensional
space in standard form and A is a tree-like sharply almost disjoint family of an-
tichains in B. Let

A={\/F:(34 € AF C Ais infinite}.
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For every b € A there is a unique A = A(b) in A such that b < \/ A. Let
X4 ={(c,b):b,ce A, c< B}.

For = (¢,b) in X4 we write ¢ = ¢(x), b = b(x), and A(b(x)) = A(z).

If in addition B’ is an algebra of clopen subsets of a locally compact, non-
compact, Polish, zero-dimensional space in standard form, ®,: B — B’, and n € N,
then we define

[XA]Q _ K(;I&,A,n U K;I)*,Aﬁn

., A,
KO A.n

by setting {z,y} € if the following three conditions hold

Ky (i) A(z) # A(y).
Kg (i) b(z) A c(y) = c(x) Ab(y).
K (iil) supp(®.(b(z)) A @+ (c(y)))A(Px(c(x)) A Pu(b(y)))) Z n.
Note that only (K, (iii)) depends on n and that K=" 2 K& for all n.
Endow X4 with a separable metric topology 7%+ by identifying it with a
subspace of the Polish space B2 x A(B) x (B')?, x € X4 by associating the following
to each x € X4

(c(2),b(x), A(x), 2. (C(x)), Pu(b(x)))-
Lemma 9.3.6. The set K=" is a 7% A_open subset of [X4]2.

ProoF. Conditions (K (i)) and (K[ (iii)) are clearly open. The symmetric
difference of b(z) N ¢(y) and b(y) N ¢(x) is included in A(x) N A(y), but since the
family Ajg is tree-like, this is a finite set determined by the witnesses for (K (i)).
Thus the condition (K{(ii)) is open relative to (K{(i)), and the conjunction of all
three conditions defines an open partition. (Il

9.3.4. A local version of Theorem 9.1.3. The proof of Lemma 9.3.3 is
similar to Lemma 6.3.2, and initial segments of their proofs are analogous. Subtle
differences justify writing it out in full. The following is an analog of Definition 6.3.6.

Definition 9.3.7. For a,b in B or B’ it will be convenient to write
a ="b if supp(aAb) C n and
a =""b if supp(aAb) Nn = 0.
This notation is extended to tuples of the same length in natural fashion.

PrOOF OF LEMMA 9.3.3. Fix a homomorphism ®: B — B’/Fin(B’) and a
lifting @, of ®.

(1) Fix an uncountable tree-like sharply almost disjoint family of antichains A.
We need to prove that J, N.A is nonempty. Write K for K(?*’A’n. This is an open
partition of [X4]? in an appropriate separable metric topology by Lemma 9.3.6.

Claim 9.3.8. There are no uncountable Z C {0,1}N and function f: Z — X4
such that {f(2), f(z")} € KOA(Z’Z ) for all distinct 2,7 in Z.

PROOF. Assume otherwise and fix Z and f. By (K{(i)) and (K{(ii)), for all
distinct z and 2’ in Z we have A(f(z)) # A(f(2')) and

b(f(2)) A e(f(2) = e(f(2)) Ab(f ().
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Since ¢(f(z)) and ¢(f(2')) agree on the intersection of their supports for all z and
2 in Z and these supports are finite and disjoint, ¢ = \/ ., c(f(2)) is well-defined.
Then ¢ Ab(f(2)) = c(f(2)) for all z € Z. Since @, is a lifting of & we have

(@x(c) A 2w (b(f(2))) AP (c(f(2))) € Fin(B').

Since Z is uncountable, there is n € N such that the set Z’ of all of 2z € Z satisfying

(@u(c) A Du(c(f(2)))) =" Du(b(f(2)))

is uncountable. Thus for all z and 2’ in Z’ we have

D.0(f(2)) A Dulc(f(21)) =" Du(b(f(2))) A Pu(b(f(2) A c))
=" D (c(f(2))) A Pu(b(f(2)))-
Therefore ®.(b(f(2))) A Pu(c(f(2))) =" Pule(f(2))) A Pu(b(f(2'))). Since Z' is

uncountable, there are z and 2z’ in Z’ such that A(z,z") > n. Therefore (K (iii))
fails for z and 2z’ and {f(z2), f(')} ¢ KOA(Z’Z ): contradiction. O

Since OCA is equivalent to OCAt (Theorem A.3.5), Claim 9.3.8 implies that
there are sets X,,, for n € N, such that X4 = J,, &, and [X,,]*> C K} for all n. Let
D,, C X, be a countable and 724 dense set. Since A is uncountable, there is

Ac A\{A(z):x €U, Dn}.

Since A N'B,, is finite for all n, every F' C fi has a supremum in B and we can
identify the Boolean subalgebra {\/ F': F' C A} of B with P(A).
For m € N define

m* =min{l > m: (Yn <m)(Vz € X,)A(z) = A
= (3d € D,,)supp(b(d) A\ A) C 1 and (c(d),b(d)) =" (c(z), b(x))}}.
Because D, is dense in &, for every n, A # A(zx) for all z € U, Dj, and the set

P(A) N [I;~,, B, is finite, there are only finitely many possibilities for the pair
(c(z),b(x)) | m, and m™ is finite for every m. Recursively define m(j) for j € N by

m(0) = 0 and m(i + 1) = m(i)* + 1 for all 4.
This is a strictly increasing sequence, and we let

= U, Uret=tp. 0 A), By = A\ By,

j=m(217)

bo—\/Bo, and b1:\/Bl,

so that By L By = A is a partition of A and by V by = \//Nl is a partition of \/A.
We will prove that B; € J, for j =0, 1.
For each n let

Z(n) = {(z,y) € P(Bo) x B' :(¥j > n)(3d € D) supp(b(d) A \/ A) € m(2j +2)
and (c(d),b(d)) ="+ (2, by)}.
Claim 9.3.9. Suppose that x € X,, and b(x) = By. Then the following holds.

(1) (e(2), B.(c(x))) € Z(n).
(2) If (c(x),y) € Z(n) then (.(bo) Ay) =" (P.(c(z)) A D..(bo)).
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Proor. lf x € X,,, B(x) = By, and m(2j+1) > n then since D,, is 4% _dense
in X, some d € D, satisfies supp(b(d) A\ A) C m(2j +2) and

(9-4) (c(d), b(d)) =""TFY (e(2), bo).

Since j > n was arbitrary, (c(z), ®.(c(z)) € Z(n) follows.
To prove the second part of the claim, towards contradiction suppose x € X,,,
b(x) =by, y €W, (c(x),y) € Z(n), but

supp((®(bo) A y) A(L.(c(x)) A Pu(bo))) &

Fix j > n large enough to have

(95)  supp((®«(bo) A y)A(Du(c(2)))) A P (b0))) N [, m(25 + 1)) # 0.
Since (¢(x),y) € Z,, some d € D, satisfies supp(b(d) A \/ A) C m(2j + 2) and
(9.6) (e(d), b(d)) =""TFV (e(x), bo).

(¢
As supp(bp) is disjoint from [m(2j + 1), m(2j + 2)) and b(x) = by, we have that
bo A c(d) = c(x) Nb(d). As {z,d} € K} and A(d) # A(x), we have

supp((P«(bo) A P (c(d)))A(P+ (c(2)) A u(b(d)))) <
Together with (9.6) and (9.4) this implies

supp((®«(bo) A y)A((P+(c(x)) N Pu(bo))) N [n,m(25 + 1)) =0,
contradicting (9.5). O

We claim that each Z(n) is a Borel subset of P(A) x B’ (recall that B’ carries
a natural Polish topology). For a fixed d € D,, and j € N the set

Z(n,d,j) = {(z,y) € P(Bo) x B’ : supp(b(d) N\/ A) € m(2j + 2) and
(c(d), b(d)) ="+ (z, by)}

is closed. Thus Z(n) = (;Ugep, £(n,d,j) is an Fys set. By the Jankov, von
Neumann theorem (Theorem A.1.2) there is a C-measurable function 6, whose
domain includes {c(z) : © € &,,,b(x) = by} such that (z,0,(x)) € Z(n) for all x
in the domain of ©,,. Let ©,(-) = 0, () N ®.(by). Since X4 = J,, Ay, Claim 9.3.9
implies that (as before, identifying P(Bo) with a subalgebra of B) for every « C By
there is n such that supp(®,(\/ 2)AO, (z)) C n. Therefore, By belongs to J,, as
required.

Analogous argument shows that By € J, and therefore Ae Js, as promised.
Since A € A\ {A(d) : d € |J, D} was arbitrary, for every uncountable tree-like
sharply almost disjoint family A all but countably many elements of A belong to 7.
This proves the first part of Lemma 9.3.3 (1).

It remains to prove that Jcont N By is relatively nonmeagre in B;. Otherwise,
by Corollary 3.2.3 there are disjoint finite subsets Sy, for n € N of Ay such that
for every infinite X C N, Une  Sn does not belong to Jeons. One can recursively
find finite subsets J,, of Ay such that each J,, includes some S,,, and it is a union
of maximal antichains in A;, for j in some finite set R,,. Re-enumerate J, as Jj,
for s € {0,1}<N. Then A(J) is a perfect tree-like sharply almost disjoint family
disjoint from Jeont; contradiction.

(2) Fix a perfect tree-like sharply almost disjoint family B. We need to prove
that Jeont N B is nonempty. By the second part of Lemma 9.2.3, there is a perfect
tree-like almost disjoint family A such that every A € A includes infinitely many
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elements of B. By (1), all but countably many elements of A belong to J,, and
this is witnessed by continuous functions into ]B%; for some g € NN, Because we have
B} = P(N) and B'/(Fin(B") N B}) = P(N)/ Fin, Proposition 9.3.2 implies that all
but finitely many A belong to Jeont, as required.

(3) Assume MA (o-linked) holds and fix an uncountable sharply almost disjoint
family A of antichains. We need to prove that J.ons NA is nonempty. Lemma 9.2.3
implies that A is included in B for some f. Since By is isomorphic to P(N) and
elements of A are almost disjoint when considered as subsets of A 7, by MA (o-linked)
and Lemma A.5.4 there are an uncountable almost disjoint family 5 such that for
every B € B the set {A € A : A C* B} is infinite, and there is a partition
B = BgU By such that each one of Ag = {Ag: A€ A} and 41 ={A;: A€ A} isa
tree-like almost disjoint family. By applying (1) to Ao and to A;, all but countably
many B € B belong to J,, and Proposition 9.3.2 implies that [J.on intersects A
nontrivially. O

9.3.5. A smallness property. The following simpleminded and not obvi-
ously useful idea related to the second part of Lemma 9.3.3 (1), will be the punchline
in the proof of Theorem 9.1.3.

Lemma 9.3.10. Suppose B is an algebra of clopen subsets of a locally compact,
non-compact, Polish, zero-dimensional space in standard form. For X C Anti*(B)
let

NM(X) = {f : X N Anti* (By) is relatively nonmeagre in Anti*(By)}.
Then the set
Z(Antit (B)) = {X C Antit(B) : NM(X) is not <*-cofinal in NV}
is a o-ideal of subsets of Antit(B).

PrOOF. It suffices to prove that Z = Z(Anti*(B)) is closed under countable
unions. Fix X, in Z for n € N. Since Antit(By) is a Polish space for every f,
we have that NM(UJ,, &) = U, NM(X,,). For each n there is f,, € NV such that
fn £* g for all g € NM(X,). Let f be such that f >* f,, for all n. If g >* f then
g ¢ U, NM(X,,) = NM(U,, &), showing that |J,, X, € Z(Anti*(B)). O

9.3.6. Biba’s trick and uniformisation. According to the strategy laid out
in §9.3.1, in order to complete the proof of Theorem 9.1.3 it remains to prove
Theorem 9.3.4. Fix locally compact, non-compact, Polish, zero-dimensional spaces
X and Y, let B = Clop(X) and B’ = Clop(Y) and fix a homomorphism &: B —
B’/Fin(B’). By OCAr, Lemma 9.3.3 implies that Jeons intersects every perfect
sharply almost disjoint family of antichains nontrivially. We will find a lifting of ®
on Jeont Which is completely additive on antichains.

For each A € Jeont the restriction of ® to P(A) has a continuous lifting, and
by Lemma 9.2.8 it has a lifting of the form

(9.7 Ua(VX)=VgalX], for X C A

for some g4: A — B’ such that ga[A] is an antichain of B’. This antichain is not
required to be in Anti(B’) (and we cannot even expect that ga[A] C (J,, Bn), but
because each one of its subsets has a supremum in B’, it automatically has the
property that for every m only finitely many a € A satisfy ga(a) A 1p;, # Op'.
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The first step will be to verify that the family ga, for A € Jeont, has an
appropriate coherence property. This is Claim 9.3.13, a (more involved) analog
of Claim 6.5.1 appropriate in the present context. The following lemma is of the
‘surely known, but easier to prove than find a reference’ brand.

Lemma 9.3.11. Suppose that B and B’ are finite Boolean algebras and that C
and D are subalgebras of B that generate B such that 1y € CND. Suppose moreover
that ¢: C — B’ and ¢: D — B’ are homomorphisms. Then the following are
equivalent.

(1) There is a homomorphism 0: B — B’ that extends both ¢ and .
(2) ¢(1p) =¥ (1p) and for all c € C and d € D we have that cAd = Og implies
p(c) A (d) = Opr,
PROOF. Only the converse implication requires a proof. Assume (2). Let Cqy
and Dy be the sets of atoms of C and D, respectively. For b € B define

0(b) = \V{p(c) A(d) : c € Cy,d € Dy, c Ad < b}.

Then 0(15) = V ey en, #(0) A 6(d) = Veeg, #(€) A Vaaep, $(d) = Lo
Since C and D generate B, the atoms of B are nonzero elements of the form
c A d where ¢ € Cy and d € Dy. Therefore, for b,e € B, ¢ € Cq, and d € Dy we have
that cAd < bVeif and only cAd < bor cAd < e and therefore §(bVe) = 0(b) vVl(e).
It remains to prove that 0(b%) = O(b)C for all b € B, and this is where we
need (2). If (¢,d) € Cy x Dy are such that both ¢ Ad < b and ¢ Ad < b° hold (i.e.,
if ¢ Ad=0g) then p(c) A (d) = Op. Therefore O(b%) is equal to

V{p(e) ANp(d) : c € Co,d € Dg,c Ad £ b}
which is 6(b)C. 0
Definition 9.3.12. For A and B in Jeons N Anti™(B) let Diff (A, B) be the set of

all n such that both A, = ANB, and B, = BN B, are nonempty! and at least
one of the following conditions holds.

(Diff1) V,ea, 94(a) # Vyep, 95(b).
(Diff2) Some a,, € A, and b, € By, satisfy a,Ab, = 0g and ga(an) Agn(bn) # O

By Lemma 9.3.11, n € Diff (A, B) if and only if the restrictions of g4 to ANB,
and of gg to BN B, do not have common extension to a homomorphism whose
domain is the algebra generated by A N B, and BNB,,.

Claim 9.3.13. For all A and B in Jeont N Anti™ (B), the set Diff (4, B) is finite.

PROOF. Assume otherwise and fix A and B such that Diff(A, B) is infinite.
Let an =V, ca, 9a(a) and b, =/, gp(b). Suppose for a moment that the set

X = {n € Diff (A, B) : (Diff1) holds for n, hence a,, # by},
is infinite. By using Ramsey’s theorem as in the proof of Claim 6.5.1 and replacing
X with an infinite subset we may assume that one of the following applies.

(1) am A by, =0p and b, A a,, = O for all m < n in X.
(2) am Aby, #Op for all m < n in X.
(3) by ANay, # Op for all m < n in X.

1Equivalently, both A, and B, are finite maximal antichains in B,,, see Definition 9.2.1.
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Since each one of g4[A] and gp[B] is an antichain whose intersection with B}, is
finite for every k, if (1) applies then \/ galU,cx An]AV 98[U,cx Bn] does not
belong to Fin(B'), contradicting \/,,c x V/ An = V,.cx V Bn.

If (2) applies then let X = {n(j) : 7 € N} be the increasing enumeration
of X, let X’ = {n(2j) : j € N} and note that \/, ., \V An = V,cx V B, but
V 94Unex: AnlAV gB[U,,c x» Bn] does not belong to Fin(B'); contradiction. Anal-
ogous argument shows that (3) also leads to contradiction.

We may therefore assume that the set Y of n such that (Diff2) applies is infinite.
Then a =\, y a, and b=\/, y b, satisfy a Ab = O but ¥ 4(a)A¥p(b) is not in
Fin(B’); contradiction. O

Extend each g4 to a function
gh: Fin(B) — B’

by setting gf(c) = Op/ for all ¢ ¢ A. Identify A € Jeone with the pair (A, g})
in Antit(B) x B’ Fin(®) " The right-hand side is a Polish space and we use this
identification to equip Jeont With a separable metric topology 7.

For t € Nand A, B in Jeont we say that A and B conflict on t if Diff (A, B) D t.
The following is required in order to use OCA#.

Lemma 9.3.14. For everyt € N there are open sets Up, x U};, fori € N, included
in J2,. such that

{(A,B) € J2 : A, B conflict on t} =J, Up; x U},.

cont

Moreover, for every i some large enough k(i) satisfies (AU B) NB,, C By, j) for
all (A,B) e UY; x U},

PROOF. For the first claim, it suffices to prove that the set of all (A, B) that
conflict on ¢ is an open subset of [jcont]2 with respect to the separable metric
topology 7. Assume for a moment that ¢ is a singleton, {n}. Fix A and B that
conflict on {n}. Then one of the conditions from Definition 9.3.12 holds for g
and gp. Let m be sufficiently large so that the functions g%f'(a) = ga(a) AV, ,, 1;
and g5 (b) = g5(b) AV, ,, 1; satisfy this condition. The set of pairs (4", B') such
that A'NB, = ANB,, B'NB,, = BNB,, ¢}, = ¢%, and ¢35, = g} is clearly open,
and all such A’, B’ conflict on t.

This completes the proof in case when ¢ is a singleton, and the case when t is
an arbitrary finite subset of N follows by taking intersections. The second claim is
automatic. (I

For m > 1 define, using the notation from Lemma 9.3.14,
(9.8) Vi ={U; x U}y« [t] > m+ (4™ —1)/3,i € N}.

Clearly V,, 2 V41 for all m.
The proof of the following is virtually identical to the proof of its analog,
Claim 6.5.2.

Claim 9.3.15. There is no (Z, f, p) with Z C {0, 1} uncountable, f: Z — Jeont,
and p: A(Z) — U,, Vm such that p(s) € Vi for all s and {f(z), f(y)} € p(x Ay)
for all distinct x,y in Z.
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PRrROOF. Assume otherwise and fix Z, f, and p. We may assume that Z has
no isolated points, in which case (A(Z),C) is a perfect tree. (It is not necessarily
downwards closed in {0,1}<N.) If s € A(Z) then p(s) = UP; x U}, for some ¢
of cardinality |s| + (4/**1 —1)/3 and some i. We write A(s) = t and i(s) = i.
By Lemma A.6.1 there are pairwise disjoint sets B(s) C A(s), for s € {0,1}<N,
such that |B(s)| = 2!* for all m and all s, € A(Z). Let S, denote the m-th
level of A(Z) and note that s € S,,, implies |B(s)| > 2™. There are therefore
disjoint sets J;, for ¢t € |J,,{0,1}™, such that J, N B(s) # 0 for all s € S, and
U{B(s) : s € Sp} = U{J: : t € {0,1}"}. For n € N define, using k(i) as in
Lemma 9.3.14,

k(n) = max{k(i(s)) : s € {0,1}"}.
For h € {0, 1}" let
D(h) - Un UngIn Aj,k:(n)'

Since the finite sets J;, for ¢t € {0,1}<N, are nonempty and disjoint, {D(h)} is
a perfect tree-like almost disjoint family. Therefore OCAt and Proposition 6.3.1
together imply that D(h) € Jeont for some h. The salient property of D(h) is that
D(h) N A(s) # 0 for all s € A(Z). By Claim 6.5.1, for every x € Z there is n(z)
such that all j € (f(z) N D(h)) \ n(z) satisty hppy(J) = hye)(d)-

Fix n such that Z’ = {x € Z : n(z) = n} is uncountable. As the sets A(s) are
nonempty and disjoint, the set {s € A(Z) : A(s) Nn # 0} is finite. Hence, we can
choose distinct z and y in Z’ such that A(z A y) Nn = (. Therefore, the set

A= Un Jh[n ﬂA(,T/\y)

is nonempty and f(z) and f(y) conflict on this set. Fix j € A and let n be
such that j € Jppn. Then (f(z) U f(y)) N B; € B x(n), and the restrictions of
9f(z) to A(f(x)) NB; and gy, to A(f(y)) NB; have a common extension, namely
the homomorphism determined by gp(s) [ B;. This violates j € A(z A y) and
Lemma 9.3.11; contradiction. ([l

Since OCA? is a consequence of OCAt (Theorem A.3.5), by Claim 6.5.2 and
OCA~ there are X, for n € N, such that Jeont = U, Xn and [X,]2 NV, = 0 for
all n. Since Jeont N B is nonmeagre (Lemma 9.3.3 (1)) for all f, by Lemma 9.3.10
there is n such that the set of f such that X, NBy is relatively nonmeagre in By is
<*-cofinal in NV, In terms of this lemma, X, is Z(Anti*(B))-positive.

Next, we attempt to recursively choose an increasing sequence n(i), k(i), for
i € N, such that the following holds for all m.?

(1) Theset Fom ={A € X,: A€ Ur?(i),k(i) :for all i < m} is in Z(Antit (B)).

(2) Theset Fy1,, ={B€X,: Be Ui(i),k(i) :for all i < m} is in Z(Antit(B)).
Since [X,]2 MUV, = 0, a recursive construction of such sequences has to stop at
a finite stage. We therefore have m (possibly m = 0, with n(—1) = k(—1) = 0) as
well as n(i) and k(4) for ¢ < m such that for all n > n(m — 1) and all k at least one
of the sets

{AcFom:Ac US(WL,C} or {B€ Fim:BEUpm i}

is meagre.

2The remaining part of the proof is Biba’s trick.



Let D be the set of all n > n(m —1) such that for all I € N each of the following
sets is Z(Anti™ (B))-positive.
Fo={A€ Fom: ANBy; = Ans},
Fi1= {B ceFim:BNB,,; = An)l}.
For every choice of n € D and | € N fix go,¢91: A,y — B’ such that the sets
{A€eFo:g9a 1 Ay =go} and {B € Fy :gp | Any = g1} are Z(Anti™ (B))-positive.
By the definition of V,, ((9.8)) we have that gy and g1 satisfy the assumptions of

Lemma 9.3.11. Since each one of their domains is equal to A, ;, this is equivalent
to go = g1. We can therefore define g: U,,cp B — B’ by letting

(9.9) g(a) = go(a), for gy such that
the set {A € Fo:9a | Apr =go} is in Z(Antit(B)).
Then each one of the sets
Fo= {A € Fom: (Vn € D)ga and g agree on B,, N A}
Fi = {B € Fim: (¥n € D)gp and g agree on B,, N B}

is obtained by removing the union of countably many sets in Z(Anti* (B)) from an
Z(Antit(B))-positive set, and is therefore in Z(Anti™(B)) by Lemma 9.3.10.

Claim 9.3.16. The set D is cofinite.

PROOF. Assume otherwise. Since Fy is Z(Antit(B))-positive, there is f such
that 7o N By is nonmeagre. By Theorem 3.2.3 there is A € Fy such that the set
{n: ANB, # 0} has infinite intersection with N\ D; contradiction. O

Claim 9.3.17. For all A in Joont the set
Diff(A, g) = {a € ANdom(g) : ga(a) # g(a)}

is finite.

PROOF. Assume otherwise and fix A such that C' = Diff (A, g) is infinite. For
n € C'let f(n) be large enough to have ANB,, C B,, #(,,). Since Fim is Z(Antit (B))-
positive, by increasing f if needed we may assume that ]:-Lm N Antit(By) is rel-
atively nonmeagre in Antit (B#). Therefore, there is B € fl’m such that BN B,

refines A, f(,) for infinitely many n € C. Moreover gp agrees with g on B,, N B for
all n in C. Since C is infinite, A and B contradict Claim 9.3.13. (I

It remains to define a lifting of ® on J.ont which is a completely additive on
antichains. Since D is cofinite (Claim 9.3.16), we can choose n large enough to
have n U D = N. Lemma 9.2.6 implies that the restriction of ® to [[,_, B; has an
additive lifting. We may therefore assume n = 0.

By Claim 9.3.16 the domain of the function g defined in (9.9) is equal to |J; B;.
For z € [, B; let

<n

U(z) =V, gz nly).
This is a function from B into B’ whose restriction to each A € Anti(B) is completely
additive. By Claim 9.3.17, ¥ is a lifting of ® on J.ont. Since Lemma 9.3.3 implies
that J.ont intersects every perfect tree-like almost disjoint family nontrivially, this
completes the proof of Theorem 9.3.4.
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9.3.7. Proof of Theorem 9.1.5. Suppose that OCAt and MA/(o-linked)
hold, that B and B’ are algebras of clopen subsets of locally compact, non-compact,
Polish, zero-dimensional spaces in standard form, and that ®: B — B’/ Fin(B’) is
a homomorphism. By Theorem 9.1.3. ® has a completely additive on antichains
lifting on Jeont-By Lemma 9.3.3 (3), Jeont intersects every uncountable sharply
almost disjoint family of antichains nontrivially, and the conclusion follows.

9.4. Concluding remarks

At a hindsight, the weak Extension Principle is a commutative version of a
statement about *-homomorphisms between C*-algebras under forcing axioms. Un-
der OCAr, all automorphisms of the Calkin algebra B(H)/K(H) (the noncommu-
tative analog of P(N)/ Fin, see [159]) are inner ([49], also [50, §17]). Similar results
apply to coronas of other separable C*-algebras ([117], [155]), and even all endo-
morphisms of the Calkin algebra are inner ([150]). By using the approach via
C*-algebras, Vignati and Yilmaz proved that OCAt and MA impy weak Exten-
sion Principle for all locally compact Polish spaces ([157]) and even extended it to
C*-algebras [158].






CHAPTER 10

Applications of the weak Extension Principle

For the weak Extension Principle wEP see Definition 9.0.1. For locally compact
spaces X and Y we write
X %cpct Y
if there are compact K C X and L C Y such that X\ K and Y\ L are homeomorphic.

Proposition 10.0.1. Assume X¢, for £ < K, and Yy, for n < A, are locally
compact, non-compact, Polish spaces and wWEP(X¢,Y,) holds for all £&,m. Then
every homeomorphism g: H§<N X — Hn<>\ Y,y has a continuous extension to
[ H5<n pXe — Hn<>\ BYy.

In particular, this follows from OCAr if all spaces are Polish and zero-dimensional

and from OCAr + MA if they are Polish.

Proor. OCAr implies wEP (Polish, 0-dim) (Theorem 9.1.3) and OCAt +MA
implies wEP (Polish) ([157]).

It suffices to prove the assertion for m, o g, for every n < A. Since all Y,* are
BN-spaces by Lemma 8.1.2, Theorem 8.1.3 implies that there is a clopen partition
1_[5<N X = Ll;<., U such that m, o g depends on at most one coordinate, £(n, 1),
on each U}. Fix <. By wEP, there is a clopen partition U} = V;* U W} such that
m,09[V;*] is nowhere dense, and the restriction of g to V;* has a continuous extension
to Hg < BX¢ and therefore g[W;] is nowhere dense. Since g is a homeomorphism,
W* = () and the restriction of g to U} has a continuous extension to [Tecn BXe.
By applying this to all ¢ < m, the conclusion follows. O

Corollary 10.0.2. Assume OCA~r. If X and Y are locally compact, non-compact,
Polish, zero-dimensional then X™ is homeomorphic to Y* if and only if X ~cper Y.

PROOF. Only the direct implication requires a proof. Suppose f: X* — Y*
is a homeomorphism. By Theorem 9.1.3, there is a partition X* = U* U V* into
clopen sets such that the f-image of V* is nowhere dense and the restriction of
f to the other is of the form Bg [ U* for a continuous g: X — BY. Since f is
a homeomorphism, we have V* = (). Hence B3f | X* is a homeomorphism and
X Repet Y follows. ([l

Can wEP be used to give an elegant description of when products of Cech—
Stone remainders of spaces to which wEP applies are homeomorphic and of their
autohomeomorphism groups? It really depends on how elegant is this description
expected to be.

Example 10.0.3. The spaces [0,00)* x N* and R* x N* are homeomorhic. More
generally, if X,Y, Z are locally compact, non-compact, completely regular, X ~¢pcs
Z@Z and Y mepet Y @Y, then X* X Y™ =¢pet Z* x Y*. This is because each of
the spaces is homeomorphic to the direct sum of two copies of Z* x Y*.

161
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There is still a hope that there is a reasonable characterisation of the homeo-
morphism relation between products of v Cech—Stone remainders of spaces to which
wEP applies. Since I don’t know what might be, we move on to a narrower (yet
still fairly rich) class of spaces. The following definition is nonstandard.

Definition 10.0.4. A locally compact, non-compact, Polish space X is minimal if
for every partition X = UUV into clopen, non-compact sets we have that X ~.pct U
and X ~pet V.

If X is minimal then for every clopen partition of X* = U* U V™ we have that
X" Repet U™ and X™* ~cper V*. Proof of the following is straightforward.

Proposition 10.0.5. Each of the following locally compact, non-compact, Polish
spaces s minimal.
(1) N.
(2) Every indecomposable ordinal, with respect to the ordinal topology.
(3) Every connected locally compact, non-compact, Polish space.
(4) The product of any connected locally compact, non-compact, Polish space
and a minimal locally compact, non-compact, Polish space. O

It was proved by van Douwen ([19], §8.1 is largely about this) that if X, for
£ < K, and Y, for n < A, are families of SN-spaces and ]_[5<,€ X¢ Ropet 11
then kK = A.

17<)\

Theorem 10.0.6. Assume X¢, for £ < K, and Ye, for & < K, are families of
minimal locally compact, non-compact, Polish spaces for which wEP holds, X¢ are
PAITwWise NON-~cper and Yy, are pairwise non-Rcpei. Then the following are equiva-
lent.

(1) H§<K, Xg ~cpet H£<fc Y

(2) There is a permutation o of A such that Xq(p) Reper Yy for all n < A.

In particular, this is true if the spaces are locallycompact, non—compact, Polish, zero—
dimensional and OCAT holds.

PROOF. The ‘in particular’ part will follow from Theorem 9.1.3, once the first
part is proved.

Only the direct implication requires a proof. Fix n < k and consider m, o f,
where f is the homeomorphism and 7, is the projection to Y,¥. By Theorem 8.1.3,
there are a partition [[._, X7 = |];,, U into clopen rectangles and {(i) < &,
for ¢ < m, such that the restriction of 7, o f to U} depends only on the £(i)-
th coordinate. To be precise, there are a clopen V* C Xg(i) and a continuous
gi: V" — Y7 such that g; = m, o f o tg(;) on V;*. Since f is a homeomorphism, its
restriction to U} is a homeomorphism onto a clopen subset of || e<n Yjxi*. Therefore
Xe(i) Repet Ye, and by our assumption £(4) is the unique X¢ with this property.
By applying this argument to every n < A, there is therefore an injection ok — &k
such that Y and X;(n) are homeomorphic for all . By applying the analogous
argument to f~! and using the assumption that Y, are non-=¢¢,c; we conclude that
o is a permutation. [l

Assuming wEP, one can describe autohomeomorphisms of finite powers of lo-
cally compact, non-compact, Polish spaces, but even in the case of (N*)? the de-
scription is somewhat messy.
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10.1. Continuous images of remainders under wEP

By aX we denote the one-point compactification of a topological space X. We
write oo for the unique point in (aX) \ X; there will be no danger of confusion If
X is locally compact and Hausdorff then o X is compact and Hausdorff.

Definition 10.1.1. Recall that a function between topological spaces is perfect if
it is continuous, closed, surjective, and the preimage of every point is compact. For
locally compact, non-compact spaces X and Y we write

X —cpet Y
if there is a perfect f between co-compact subsets of X and Y.
The first part of the following is well-known.

Theorem 10.1.2. For all locally compact, non-compact, Polish spaces X and'Y
the following are equivalent.

(1) X —cpet Y.
(2) There are compact K C X and L CY and a continuous surjection f: aX\
K — oY \ L such that f(oc0) = oo.

If wEP(X,Y) holds, then (1) and (2) are equivalent to

(8) There is a continuous surjection from X* onto Y*.

PRrROOF. (1) implies (2): If f: X \ K — Y \ L is perfect for some compact K
and L, then we can extend it to a continuous function from aX \ K to aY \ L by
setting f(oo) = co. This function is continuous and as required.

(2) implies (1): If f: aX \ K — aY \ L is continuous, K, L compact, and
f(o0) = 00, then the restriction of f to X \ K is as required.

(1) implies (3): If f: X \ K — Y \ L is perfect for some compact K and L,
then f continuously extends to Sf: S(X \ K) — B8(Y \ L) and the restriction of f
to (X \ K)* = X* is as required.

(3) implies (1): Fix a continuous surjection g: X* — Y*. By wEP there is a
clopen partition X = U UV such that its restriction to U* is of the form Sf | X*
for a continuous f: U — Y and g[V*] is nowhere dense. Since Y* \ Sg[U*] is open
and ¢ is a surjection, g[U*] = Y™, and f is as required. O

Corollary 10.1.3. Suppose that wEP holds, m,n > 1 and X;, for i <m, and Y},
for j < n, are minimal locally compact, non-compact, Polish, zero-dimensional
spaces. Then the following are equivalent.
(1) There is a continuous surjection from [[,_,, X; onto [[;_, Y}
(2) m > n and some injection o: n — m satisfies X, (j) —cpet Yy for all j <
n. (I

An immediate consequence is the following strengthening of [36, Theorem 4.6.3].

Corollary 10.1.4. Suppose that wEP(Polish, 0-dim) holds, m,n > 1 and o, for
i <m, andy;, for j <n, are indecomposable countable ordinals. Then the following
are equivalent.

(1) There is a continuous surjection from [[,_,, oi onto [[,;_, 7}

(2) m > n and some injection o: n — m satisfies o, ;) > y; forallj <mn. 0O
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This implies that, under wEP(Polish, 0-dim), there is no surjectively univer-
sal space among the Cech-Stone remainders of countable ordinals ([36, Theo-
rem 4.6.3]). It is not difficult to see that there is a surjectively universal space
among the Cech-Stone remainders of locally compact, non-compact, Polish spaces.

Example 10.1.5. Let X be N x {0,1}" (equivalently, the space obtained by re-
moving a single point from the Cantor space {0,1}). Then X* — Y* for every
locally compact, non-compact, Polish space Y. Write Y = (J,, Y%, where each Y, is
compact and Y;, C Y,,+1. Since every compact second-countable space is a continu-
ous image of {0, 1}, there is a continuous surjection from the n-th copy of {0, 1}
in X onto Y41\ Y,,. This defines a surjection from X onto Y, implying X* — Y*.

The following is the main result of [25].

Theorem 10.1.6. Assume OCAr. If X is locally compact, o-compact, Hausdorff,
and not compact then N* — X™* if and only if X is homeomorphic to the direct sum
of N and a compact space.

PROOF. A simple topological argument ([25, §1.1])shows that if N* — X*
then there is a surjection f: X* — [0, 00)*.! Furthermore, a recursive construction
produces a clopen subset U of N* such that f[U] contains infinitely many intervals of
the form [n,n+1] and [0, 00)*\ f[U] is non-compact. This implies N* — (Nx[0, 1])*.
Another argument using only OCAt implies that (w? is the indecomposable ordinal,
often denoted D) N* —» (w?)*, contradicting wEP (Polish, 0-dim). O

10.2. Lebesgue measure algebra does not always embed

Theorem 10.2.1 below is a mild strengthening of the main result of [26]. A
complete Boolean algebra B is called weakly (Ro, Ro)-distributive if for every se-
quence D, for n € N, of countable maximal antichains in B there is a maximal
antichain D such that for every a € D and every n the set {b € D : aAb# Op} is fi-
nite. This property is shared by the Lebesgue measure algebra and, more generally,
all complete Boolean algebras that carry a strictly positive Maharam submeasure
([141]; note that at the time when [26] was proven the question whether every such
algebra carries a strictly positive measure was wide open).

Theorem 10.2.1. Assume OCAt. Then no atomless weakly (No, No)-distributive
complete Boolean algebra D embeds into Clop(X)/ Cpct(X), for any locally com-
pact, non-compact, Polish, zero-dimensional space X.

In particular, neither the Lebesgue measure algebra nor any atomless complete
Boolean algebra that carries a Maharam submeasure embed into Clop(X)/ Cpct(X)
for any locally compact, non-compact, Polish, zero-dimensional space X .

PROOF. Assume otherwise and fix D and X. Choose a sequence D,,, for n € N,
of maximal countably infinite antichains such that D, 41 refines D,, for all n and
{a € D41 : @ < b} is infinite for all b € D,,. and |J,, D,, generates D.

Enumerate Dy as {a, : n € N}. Let D,, be the subalgebra of D generated by

{a€eU;Dj:a<ay} and write
D' =[] Dn.

IThis already contradicts wEP, and hence by the main result of [157] it contradicts
OCAT +MA.
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With B = Clop(X), let

®: D' — P(N)/Fin
be the restriction of the embedding to ID'. By Theorem 9.1.3 or Proposition 9.3.1,
there is a completely additive

U: D — P(N)

which is a completely additive almost lifting of ® on a nonmeagre ideal. Fix a
nonzero A € D' such that the restriction of ¥ has a completely additive lifting. We
may assume A = 1. Since U is completely additive, ; = U7*({A € P(N) : j €
A}) is an ultrafilter in D’ for every j. Since D' is atomless, each I{; is nonprincipal
and it contains 1p, ;, for some n(j). Therefore for each m, the set

Em={acD : (Vj<m)adlU}

is dense open in D. For each m let &,, C gm be a maximal antichain. By the weak
(Ng, Ng)-distributivity of B, there is a nonzero a € D' such that for every m the
set {b € &y, : bAa # O} is finite. Therefore, a ¢ U; for all j. This implies that
U(a) = (), contradicting the assumption that ® is an embedding. (Il

10.3. Concluding remarks

There is no a priori reason for wEP to be restricted only to a class of locally
compact, non-compact Polish spaces. It is conceivable that forcing axioms imply
wEP for all locally compact, o-compact, Hausdorff, noncompact spaces (see Theo-
rem 10.1.6). See [36, Theorem 4.10.2] for one example.

Regarding Theorem 10.2.1, by Theorem 5.3.1 the Lebesgue measure algebra,
and even the Haar measure algebra on {0,1}¢, embeds into P(N)/Z,. Notably,
this embedding has a completely additive lifting. I do not know whether forcing
axioms imply that the Lebesgue measure algebra embeds into P(N)/Z for an F,, or
whether every embedding of the Lebesgue measure algebra into the quotient over a
countably 80-determined ideal with the Fubini property has a completely additive
lifting.

Another related (and still open) question was asked in [26], whether forcing
axioms imply that every complete Boolean algebra that embeds into P(N)/Fin is
o-centered. Encouraged by Theorem 10.2.1, one could ask whether forcing axioms
imply that every complete Boolean algebra that embeds into Clop(X)/ Cpct(X)
for some locally compact, non-compact, Polish, zero-dimensional space X is o-
centered It is not difficult to see that every o-centered Boolean algebra embeds into
P(N)/ Fin.

Question 10.3.1 (Bell). Is it consistent that for every Boolean algebra B, if P(N)
embeds into B/Z for some countably generated ideal Z, then P(N) embeds into B
itself ?

For more information and some partial results regarding this question (in par-
ticular, a negative answer using the Continuum Hypothesis) see [23].






CHAPTER 11

The dark side

The Continuum Hypothesis, CH, implies that analytic quotients P(N)/Z ex-
hibit the maximal possible non-rigidity. One explanation for this is that under CH,
N;-saturation of these quotients implies their full saturation and therefore isomor-
phism follows from elementary equivalence, by the well-known theorem of Keisler
that two saturated models of the same cardinality are isomorphic if and only if
they are elementarily equivalent (see e.g., [13] or [50, Corollary 16.6.7]). Quotients
over I, ideals that include Fin are saturated, and so are quotients over all ordinal
ideals O, and ideals in the class of layered ideals (Definition 11.1.1), and there-
fore isomorphic if CH holds. Countable saturation of reduced products [ [, 2, was
investigated in [125] and [129].

More interesting is the result of Just and Krawczyk who proved, assuming CH,
that all quotients over EU-ideals are isomorphic ([88]). From the modern point of
view, quotients over analytic P-ideals are metric structures (Proposition 5.2.2), and
therefore subject to analysis using continuous logic ([8], [71]). All EU-ideals are
density ideals (Theorem 2.7.8) and every quotient over a density ideal is isomorphic
to a reduced product [[p;, (P(In), n) (Proposition 11.2.1). Such reduced products
are Nj-saturated as metric structures ([57], [50, Theorem 16.5.2]). Therefore once
again isomorphism (and even isometric isomorphism) reduces to elementary equiva-
lence in logic of metric structures.! Thus, the ‘right’ proof of the Just-Krawczyk re-
sult proceeds by showing elementary equivalence of quotients over EU-ideals in logic
of metric structures (as atomless Boolean algebras, they are elementarily equivalent
but this is inconsequential). We prove this. We also compute theories of quotients
over other dense density ideals and dense LV-ideals and prove analogous isomor-
phism results (all of these results had been proved in a pre-logic of metric structures
paper, [44], by adapting methods from [88]).

11.1. Discrete saturation

We give a well-known characterisation of Nj-saturated atomless Boolean al-
gebras (Proposition 11.1.3), condition for a quotient P(N)/Z to be Ry saturated
(Theorem 11.1.7), and prove that quotients over all F, ideals, ideals O, (P), and
CBu(X) are Ny-saturared (Corollary 11.1.8).

Definitions and results of this section are taken from [44]; it turns out that
they were known to Galvin in 1967 ([66]).

Definition 11.1.1. An ideal Z on N is layered if there is f: P(N) — [0, co] such
that

1One has to be a little bit careful here, since some of the arguments involve renormalising
submeasures used to define a given density ideal, and renormalisation process possibly changes
the metric and the theory of the quotient.
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(L1) AC B implies f(A) < f(B),

(L2) T={A: f(A) < oo},

(L3) f(A) = oo implies f(A) = SUppca f(B).

A class of ideals introduced by Galvin in [66] is easily verified to coincide with
layered ideals. Galvin also proved that the reduced product of any family of metric
structures in a countable language associated with a layered ideal is Nj-saturated.
This result was rediscovered in [16]. In [89] layered ideals were called G-ideals.
Another class of ideals called V-ideals was considered in [89], and it was shown
that if P(N)/Z is atomless, then it is Ny-saturated (as a discrete structure) if and
only if 7 is a V-ideal.

Proposition 11.1.2. (1) Every F,-ideal is layered.

(2) If « is an indecomposable countable ordinal, then O, is layered. If L is
a countable linear well-ordering and then O, (L) is layered (see Defini-
tion 1.9.1).

(8) If o is a multiplicatively indecomposable countable ordinal then Wy is
layered. If X is a countable topological space whose Cantor—Bendizson
rank is at least «, then CBy(X) is layered (see Definition 1.9.4).

(4) If J is a layered ideal and T is an arbitrary ideal on N, then J x T is
layered.

Proor. (1) If 7 is F, then by Theorem 1.4.6, Z = Fin(yp) for some lower
semicontinuous submeasure ¢. Then f = ¢ satisfies conditions (L1)-(L3) from
Definition 11.1.1.

(2) Take an increasing sequence a,,, for n € N, of ordinals converging to «
and let f(A) = min{n : a,, does not embed into A}. Since P is well-ordered, the
conditions (L1)—(L3) are easily verified.

(3) Let vy, for n € N, be an increasing sequence of ordinals converging to « and
let f(A) = min{n : the Cantor-Bendixson rank of A is smaller than «,}. Condi-
tions (L1)—(L3) are easily verified.

(4) Let f7 be a function satisfying (L1)—(L3) for J, and let (for A C N? we
write A, = {m : (n,m) € A}) f(A) = f7{n : A, ¢ Z}. Then (L1) and (L2) are
clearly satisfied. To prove (L3), fix A such that f(A) = oco. If B={n: A, ¢ I}, for
each n find B,, C B such that f7(B,) > n. Then f(AN (B, xN)) = f7(Bn) >n
for each n, therefore (L3) is satisfied. O

The following is essentially [90, Corollary 2.4], we include a proof for reader’s
convenience (for PT-ideals see Definition 1.3.2 and Lemma 1.3.4 ).

Proposition 11.1.3. For an ideal T on N such that P(N)/Z is atomless the fol-
lowing are equivalent:

(1) The quotient P(N)/Z is R;-saturated.
(2) T is a P"-ideal.
(8) P(N)/Z has no Rg-limits.
If T is an analytic P-ideal, then the above conditions are equivalent to
(4) T is F,.
This result dates back to the overlooked [66]. We include a proof for reader’s
convenience.
Clearly (1) implies (2), and (2) is equivalent to (3) by Lemma 1.3.4. Implication
from (3) to (1) and (4) are proved after three lemmas.
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Lemma 11.1.4. If B is an atomless Boolean algebra and t(x) is a satisfiable
quantifier-free 1-type over some X C B, then there are X' C B of cardinality
| X |+ o and a satisfiable 1-type such that each one of its conditions is of one of
the following forms:

(11.1) aNz =0, b\x =0, cAhzx #0, d\z #0
for some a,b,c, ord in X'.

ProOF. Every condition in t(z) is of the form w(z) = 0 or w(x) # 0 for some
Boolean expression w over X. Let us consider a condition of the form w(z) = 0.
We may present w in disjunctive normal form V/,_,, (a; Az)VV;_,,(b; \z), for some
a;,b; in P(N)/Z. This condition can be replaced with m + n conditions a; Az =0
for j <m and b; \ = 0 for j < n.

Now consider a condition of the form wy(x) # 0. Again present w in disjunctive
normal form (now we have to be a bit more careful to keep track on how parameters
depend on the condition) \/; ) (@jk A @) V V) (bjk \ @), for some a;k,bj
in X. Then wg(x) # 0 is equivalent to (here \/ stands for disjunction)

Vjcm (@i Az #0)V V0 (bie \ @ # 0).

Since t(x) is consistent, for every finite set of conditions F' in t(x) there is cp
in X such that for every condition wy(x) # 0 in F' there is i < m(k) such that
ai i Acp # 0 or j < n(k) such that b \ ¢+ F # 0. Let g be the function on F'
defined by Define function f on N by setting

(k) = (a,i), if i < m(k) is the least such that a; x A cp # 0, or
F (b,5), if j < n(k) is the least such that b \ ¢+ F # 0.

If t(z) has only finitely many conditions then consistency implies satisfiability,
hence we may assume it has infinitely many conditions. Let U be a nonprincipal
ultrafilter on the set of all finite sets of conditions in t(x). Since there are only
finitely many possibilities for the value of gg(k) for every fixed k, we can set g(k)
to be such that
{F:g(k)=gr(k)} €lU.

Let t'(x) be obtained by replacing condition wy(x) with a; x Az # 0 if g(k) = (a,)
and with b; , \ « # 0 if g(k) = (b, 7). This type is consistent, each of its conditions
is of the form as in (11.1), every realisation of t” is a realisation of t.

The set X’ of parameters occurring in the conditions of t’ clearly has cardinality
not greater than | X| + Ng. O

Lemma 11.1.5. Suppose that B is an atomless Boolean algebra with no Rg-limits,
that J is an ideal in B, that d € B is nonzero and that ¢, € B, for n € N, are
J -positive. Then there is nonzero d < d such that ¢, \ d is J -positive for all n.

PROOF. Recursively choose a decreasing sequence d =dg > dy > ... in B\ {0}
such that ¢, \ d, is J-positive for all n. This is possible because B is atomless,
hence we can split d,, in two disjoint positive sets, and at least one of them will
not be greater than c¢,. Since B has no Ng-limit, we can choose a positive d such
that d < d,, for all n, and such d is as required. ([

The conclusion of the following lemma asserts that P(N)/Z has no Ng, Rg-gaps
(also called w, w-gaps, but this author believes that the symbol w is used to excess).
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Lemma 11.1.6. Suppose that T is an ideal on N such that P(N)/Z is atomless
and has no Ro-limits. If A and B are two countable families in P(N) such that
ANB €T forall A€ A and B € B, then there is C € P(N) such that B\C € T
and ANC €T forall Ae Aand B €B.

PRrROOF. Fix enumerations A = {A, :n € N} and B={B,, : n € N}. Let

€=U, Bu\Ujcp 4;.

For every n the set B,, \ C' is included in Uj<n Aj, hence belongs to Z, and A, NC
is included in {J,,, B, hence belongs to Z. - O

PrROOF OF PROPOSITION 11.1.3. Assume (2), hence P(N)/Z is atomless and
has no Nog-limits and its theory admits elimination of quantifiers (because this theory
is Ng-categorical, [13, Proposition 1.4.5], see [13, Exercise 1.5.3]).

It therefore suffices to prove that every countable, satisfiable, quantifier-free
type t(z) over P(N)/Z is realised in P(N)/Z. By a standard proof by induction it
suffices to consider 1-types. By Lemma 11.1.4, it suffices to consider 1-types all of
whose conditions are as in (11.1). By lifting these elements of P(N)/Z to P(N), we
obtain four countable (possibly finite) subsets of P(N), A, B, C, and D such that
for ECN, [E]z realises t'(z) f ANE€Z, B\EF€Z, CNE¢Z and D\E¢7T
for all A, B,C, D, in the corresponding sets.

By Lemma 11.1.5 applied to B = P(N)/Z and J the ideal of B generated by B
for each C' € C there is C such that [D\ C]z ¢ J for all D € D. (The assumptions
of Lemma 11.1.5 are satisfied because the type t'(z) is satisfiable.) Similarly, for
each D € D there is D C D such that [C'\ D]z ¢ J for all C € C.

Let A/ = AU{C : C € C}and B = BU{D : D € D}. These families
satisfy the assumptions of Lemma 11.1.6, and therefore there exists £ C N such
that B\ F € Z, DNE ¢ I, ANE € Z, and C\ E ¢ T for A,B,C,D in the
appropriate sets. Therefore [E]z satisfies t'(x), and therefore t(z). Since the latter
was an arbitrary countable quantifier-free 1-type, P(N)/Z is R;-saturated and (1)
follows.

It remains to prove that if P(N)/Z is Ny-saturated and 7 is an analytic P-ideal,
then Z is F,. Assume 7 is an analytic P-ideal and that it is not F,. By | ,
Theorem 3.1], Z = Exh(yp) for a lower semicontinuous submeasure ¢ and since 7 is
not F,, Corollary 1.4.8 implies that there is a partition of N into Z-positive sets A,,,
for n € N, such that ¢(A4,) < 27" for all n. Therefore, the sets Y,, = [J;=,, X; form
an No-limit in P(N)/Z. O

Theorem 11.1.7. IfZ is a layered ideal then P(N)/Z is Wy -saturated.

PRrOOF. It suffices to check that (2) of Proposition 11.1.3 fails. Let f be a
witness that Z is layered. Let A; (i € N) be a decreasing sequence of Z-positive
sets. For each i pick B; C A; such that f(B;) > i. Then A = J,, B, satisfies
f(A) > i for all 4, hence it is Z-positive. Also, A\ A; C U;;ll B; €7, and A is as
required. ([l

Corollary 11.1.8. The quotient over each of the following ideals is N1 -saturated.
(1) Every F,-ideal.
(2) Oy and O (P) if P is a well-ordered linear ordering and o is an additively
indecomposable countable ordinal.
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(3) Wy and CB.(X), if X is a countable topological space whose Cantor-
Bendizson rank is at least o and o is multiplicatively indecomposable
countable ordinals.

(4) T xXZ, if T is a layered ideal and T is an arbitrary ideal on N. O

Proposition 11.1.9. CH implies that every quotient over an analytic ideal that
includes Fin embeds into every quotient over an analytic ideal that includes Fin.

PrROOF. It suffices to prove that if 7 D Fin is an analytic ideal then P(N)/J
embeds into P(N)/Fin and vice versa. By Corollary 3.2.3, Fin <gp J and
therefore P(N)/Fin embeds into P(N)/J. Corollary 11.1.8 implies that the quo-
tient P(N)/Fin is N;-saturated, and therefore c-saturated if CH holds. Therefore,
P(N)/J embeds into P(N)/ Fin. O

Part (1) of the following theorem was proved in [88].

Corollary 11.1.10. Assume CH. Then the quotients over all of the following ideals
are isomorphic.

(1) All F,; ideals that include Fin.

(2) All O4(P) for an indecomposable countable ordinal o and well-ordered
linear order P (Definition 1.9.1).

(3) All Cantor-Bendizson ideals CBq(X) (§1.9.2).

(4) All ideals of the form T x J where T is as in the previous items and J is
an arbitrary ideal.

In particular, all quotients over ordinal ideals O, for a countable and indecompos-
able, all Weiss ideals W, for a countable and multiplicatively indecomposable, and
all Fy ideals that include Fin are pairwise isomorphic.

PRrROOF. By Proposition 11.1.2 all of these ideals are layered, hence Theo-
rem 11.1.7 implies that their quotients are N;-saturated. Since the theory of atom-
less Boolean algebras is complete, all of these quotients are elementarily equivalent
and (because of the CH) saturated structures of the same cardinality, and therefore
isomorphic by [50, Corollary16.6.7]. O

Saturation of quotients over F, ideals was proved in [88, §1] (although it is
an immediate consequence of Galvin’s result and the characterisation of F,, ideals,
Theorem 1.4.6). The fact that P(N)/ Fin is R;-saturated is consequence of an earlier
result of P. Olin (see [82]).

It is not known whether every analytic ideal such that the quotient P(N)/Z
is Wy-saturated is layered. In [89, Corollary 2.20] it was shown that there exists
a V-ideal Z that is no layered, although P(N)/Z is atomless. This ideal is not
analytic.

11.2. Continuous saturation

We prove that CH implies all quotients over EU-ideals are isomorphic (Theo-
rem 11.2.3 (1)), that all quotients over dense density ideals that are not isomorphic
to EU-ideals are isomorphic (Theorem 11.2.3 (2)), that there are six isomorphism
classes of quotients over dense ideals of the form Exh(sup,, pi,,) where u,, for n € N,
are measures concentrating on disjoint subsets of N (Theorem 11.2.5), and that all
quotients over dense LV-ideals are isomorphic (Theorem 11.2.6). All of these re-
sults of this section are taken from [88] and [44], but we offer novel proofs. They
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use the fact that each one of these quotients is equipped with a complete metric
(Proposition 5.2.2) and is R;-saturated (Proposition 11.2.2) as a metric structure
(see [8], [71] for continuous logic). For some time it was clear that such a proof
ought to exist (see [55, the text preceding Corollary 6.5], [50, Notes to Chapter
16]) but finding one took surprisingly (at the hindsight) long time.

No quotient over a dense generalised density ideal is N;-saturated when consid-
ered as a discrete structure by Proposition 4 (5). However, the quotient over every
analytic P-ideal Exh(¢p) is equipped with a complete metric d, (Proposition 5.2.22).

The following is taken from [55, Proposition 5.11].

Proposition 11.2.1. Suppose that Z, is a generalised ideal defined by parameters
I,,¢n. Then P(N)/Z, is isomorphic to the reduced product

HFin(P(In)aﬂn>-

PRrOOF. To define an isomorphism, identify X C N with the sequence (XNI,)y.
This defines a bijection between P(N) and [[,, P(I,,) that also satisfies (with ¢ =
sup,, ¥n, so that Z, = Exh(y)) liminfy (X \ k) = limsup,, ¢, (X N1,), and hence
defines an isometric isomorphism between these structures. ([

Proposition 11.2.2. Suppose that Z = Exh(p) is a generalised density ideal.
Then the metric sructure (P(N)/Z,d,) is X1 -saturated.

PRrROOF. Let I,, ¢, be disjoint sets and a strictly positive submeasures on
them, such that Z = Exh(sup,, ¢,). Consider (P(I,),®n) as a metric structure
with respect to the metric

do(s,1) = p(sAE).
Since replacing ¢ with the function ¢'(A) = p(A) + 3,427 does not affect
Exh(p) or Fin(p), we may assume that ¢ is strictly positive and d is a metric. This
metric structure is denoted (P(I,),un), with ¢, suppressed since it is definable
from 1,,.%> The desired conclusion now follows by Proposition 11.2.1. O

The EU-ideal case of Theorem 11.2.3 was proved in [88] and the remaining
part was proved in [44], which also contains a different proof of the first part. The
original proofs of these results were quite long and, I dare say, fairly opaque. we
finally have the right model-theoretic statement and a natural proof.

The following stands in stark contrast with the fact that, assuming OCAr and
MA (o-linked), by Theorem 7.0.1 quotients over density ideals are isomorphic if and
only if the ideals are RK-isomorphic, and that in particular quotients over Z; and
Ziog are not isomorphic (Corollary 7.1.1).

Theorem 11.2.3. Suppose that Z,, and Z, are dense density ideals.

(1) If they are both EU-ideals, then their quotients are isomorphic and homo-
geneous.
(2) If neither of them is an EU-ideal, then their quotients are isomorphic.

2This metric is discrete if and only if the ideal is F,;, which begs the question whether every
quotient over an analytic P-ideal is Nj-saturated when considered as a metric structure?

30ne minor detail needs to be addressed. We are not assuming that the sequence pn(In) is
bounded, which technically presents a problem. However, this problem is routinely resolved by
introducing domains of quantification, see e.g., [71]. This change affects the syntax, but not the
semantics, and is therefore innocuous. Alternatively, one could replace ¢, by min(1,py); this
would of course affect the metric, but not the isomorphism type of the quotient.
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If CH holds, then the quotients over all EU-ideals are isomorphic and the quotients
over all density ideals that are not EU-ideals are not isomorphic.

By Proposition 5.1.7, if Z,, is an EU-ideal and Z, is a dense density ideal that
is not an EU-ideal, then the corresponding quotients are not isomorphic.

Proor. (1) All structures, reduced products, and ultraproducts in this proof
are metric. Fix parameters I, fin, Jp, vy determining Z, and Z,. Thus, I, are
disjoint finite subsets of N and u,, are probability measures on these sets such that
lim,, max;ey, pn({j}) = 0 and p,(I,,) =1 for all n. Also, J,, v, share these prop-
erties. Consider (P(I,), n) as a metric structure. It is a finite Boolean algebra
with a probability measure and the metric d,,(s,t) = pn(sAt). (We may assume
that p, is strictly positive, and since d,, is definable from p,,, we suppress it.) Then
P(N)/Zy is isomorphic to the reduced product [[g;,(P(I5), itr) in the logic of met-
ric structures (Proposition 11.2.1). We will prove that the theories of (P(I,), fin)
converge as n — 00.

Let U be an ultrafilter on N and consider the ultraproduct (Byy, pizs) = [[,(P(1n), tn)-
We only need to prove that the theory of this structure does not depend on the
choice of U, and observe that the analogous statement holds for ultraproducts of
(P(Jn), vn). This can be done in at least two ways. The hard way is to prove that
(Bys, pz) is a Maharam-homogenepus probability measure algebra of Maharam char-
acter 2% and apply Maharam’s theorem (see e.g., [62, §331]). We will instead take
a separable elementary sumbodel and show that it is isomorphic to the Lebesgue
measure algebra (this uses the easy, separable, case of Maharam’s theorem).

Before this, note that (by the continuous Lo§’s Theorem) iy, is a finitely ad-
ditive, strictly positive, probability measure on By,. The continuity of pz; implies
that it is even o-additive. Therefore (By, /) is a probability measure algebra.
Since lim, max; e, tn({j}) = 0, it is atomless. A separable elementary submodel
is therefore an atomless probability measure algebra and therefore isomorphic to
the Lebesgue measure algebra (B, A) on [0, 1].

Thus the theory of (B, pzs) does not depend on the choice of U. By the contin-
uous Feferman-Vaught theorem ([68], see [50, Theorem 16.5.2]), [ [, (P(1n), itn)
is elementarily equivalent to []g,, (B, A). This applies to [ [, (P(Jn), vn).

Since the restriction of a density ideal to a positive set is a density ideal,
homogeneity of the quotient follows.

(2) The proof is very similar to the proof of (1), modulo the issue of having to
deal with metric structures of arbitrarily large diameter, but see [71]. Theorem 2.7.8
implies that sup,, pn (I,,) = 0o and sup,, v, (J,) = co. Again P(N)/Z), is isomorphic
to [[pi, (P(In), pin), and it suffices to prove that the theories of (P(I,), ) and
(P(Jyn), vn) converge to the same limit. This is not quite true, and we will have to
consider two cases.

Assume for a moment that lim,, p,(I,) = oo and lim, v, (J,) = co. We will
show that the theory of the ultraproduct (B, pe) = [[,,(P(In), tn) does not de-
pend on U. Again we will show that this theory is the theory of a familiar structure.
A separable elementary submodel of (By, piz/) is a measure algebra with a strictly
positive, o-additive, unbounded measure. By separability, this measure is o-finite
and therefore this ultraproduct is isomorphic to the Lebesgue measure algebra on R.
The conclusion follows as in (1).

In the remaining part of the proof we show that if sup,, u,(I,) = oo then
[ L5, (P(In), pn) is elementarily equivalent to [ [p;, (P (Jn), vn) if lim,, v, (J,,) = oo.
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Fix a sequence k(n) in N such that lim,, pn)(Ix(n)) = 0o and let I(n), for n € N,
enumerate the complement of {k(n) : n € N} (if this complement is finite, then
lim,, fin, (I,) = 00). Let I,, = Ty U Iyny and fi, = pig(n) + fi(n). Then A C N is
Z-positive if and only if it is Z,,-positive (as in the proof of Lemma 2.7.4). Thus
the ideal Z,, is presented by parameters I, fin that satisfy the assumptions of first
part, and this concludes the proof.

Metric reduced products over Fin are Ri-saturated. This follows [57, The-
orem 1.5], see [50, Theorem 16.5.1] for a simpler proof. Therefore CH implies
that they are saturated hence (isometrically)? isomorphic if and only if they are
elementarily equivalent. Therefore (1) and (2) imply the desired conclusion. d

This proof gives additional information that may be worth recording. Let (B, A)
denote the Lebesgue measure algebra on [0, 1], with the metric dx(A, B) = A\(AAB)
associated with A, let {0,1} denote the Cantor space, and let B,, denote the
Lebesgue measure algebra on R, with A and dy as in B.

Theorem 11.2.4. (1) If Z,, is an EU-ideal, then (P(N)/Z,,d,) is elemen-
tarily equivalent to the structure Bo, whose elements are dy-continuous
functions from {0, 1} into B, equipped with the uniform metric

(f,g) = er?gfwdx(f(z)yg(x))-

x

(2) If Z,, is a density ideal such that lim,, u,(I,) = oo, then (P(N)/Z,,d,,) is
elementarily equivalent to the structure whose elements are dy-continuous
functions from {0,1}Y into B, equipped with the uniform metric

d(f.0) = max da(f(@).g(a).

PROOF. We prove only the first part since the proof of the second part is
analogous. The proof of Theorem 11.2.3 (1) shows that P(N)/Z, is elementarily
equivalent to [, (B,A). By [51, Proposition 3.5 (1)],” this reduced product is
elementarily equivalent to B, (in the notation of [51], B, is K (B, \)). O

The following is [44, Theorem 7.3].

Theorem 11.2.5. Assume CH and let T = Exh(sup,, p,) for a sequence (p,) of
measures concentrating on disjoint, possibly infinite, subsets of N. if T is dense,
then P(N)/Z is isomorphic to the quotient of exactly one of the following.

(1) 2.

(2) Zs, a dense density ideal that is not an EU-ideal.

(3) The summable ideal I, /y,.

(5) L1 @ Zoo.

(6) Ioo (see Lemma 2.8.1).

PROOF. Suppose that Z = Z,, and measures ji,, concentrate on disjoint sets I,,.
If all [,, are finite, then P(N)/Z is isomorphic to the quotient over Z, or of Z, by

4Note that, in order to obtain isometry, we had to apply Reference!!! in order to assure
that all pp, vn, are probability measures. In the general case we obtain only isomorphism of
discrete structures.

5This proposition gives more information than necessary, it describes an elementary embed-
ding between these structures.
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Theorem 11.2.3. If there is A € T such that I, \ A is finite for all n, then the same
conclusion applies.

If there is no such A then for some n the restriction of Z,, to I,, is a summable
ideal. If there are only finitely many such n, then the restriction of Z to the union of
those I, is summable and (since all quotients over summable ideals are isomorphic
by Corollary 11.1.10) P(N)/Z is isomorphic to the quotient over Z; ;,, & Zo, to that
over Zy /, @ Zoo, or to that over Z; /,, (the last case applies if lim,, p1,,(I,,) = 0).

Therefore, there are infinitely many n such that the restriction of Z to I, is a
summable ideal. By Lemma 2.8.2, we may assume that this is the case for all n,
hence by Proposition 11.2.1 we have (the following is a metric reduced product)

PN)/T = [T P(In)/Tn

where Z,, is the summable ideal on I,, associated with u,. The submeasure asso-
ciated to p, induces a discrete metric on the atomless Boolean algebra P(I,,)/Z,,
hence all of these quotients are elementarily equivalent (in continuous logic). By
the Feferman—Vaught theorem, the theory of P(N)/Z does not depend on the choice
of summable ideals Z,,. Therefore this quotient is elementarily equivalent to that
over L., and the desired conclusion follows. O

The second part of the following is [44, Theorem 5.5] (see Definition 1.7.7 for
LV-ideals).

Theorem 11.2.6. All quotients over dense LV-ideals such that ¢, (I,) =1 for all
n are elementarily equivalent as metric structures.

CH implies that all quotients over dense LV-ideals are isomorphic and homo-
geneous.

PROOF. Fix finite sets I, and submeasures ¢, on I, that satisfy conditions
(LV3)—(LV2) of Definition 1.7.7, thus lim,, max ey, ©,({j}) =0, ¢;(I;) > 1 for all 4,
and for all k£, € > 0, and all large enough n we have

(11.2) (Vao, ..., ar C I,)|pn(acAar) — r?<al§§0n(aiAai+l)| <g,

As in the proof of Theorem 11.2.3, it suffices to prove that the theory of the met-
ric ultraproduct (By, ¢u) = [[,,(P(1n),¥n) does not depend on the choice of a
nonprincipal ultrafilter I.

Assume @;(I;) = 1 for all . By (11.2), every finite family of elements aq, . .., ax
of By satisfies (U, <y a5) = max;<p y(a;). For 0 <r <1 let

X, ={aeBy:pula)=r}.

Then for every 0 < t <1 the set |J,_, A, is an ideal in By, and for all 7 < ¢ and
a € X, the set {b € X, : b < a} is infinite.

Perhaps the easiest way to prove elementary equivalence of Boolean algebras
with submeasures of this form is via taking a countable dense set. To every (By, pu)
of this form associate the discrete two-sorted structure with sorts By, and [0, 1] and
function ¢y. Let (By, Dy) be a countable elementary submodel. It is rather straight-
forward to show that a back-and-forth argument gives an isomorphism between any
two such models (By, Dy) and (B, D) such that Dy = D; (this condition can be
easily arranged). This isomorphism is isometric, hence extends to an isomorphism
between completions. These completions are separable metric elementary submod-
els, and this completes the proof.



Now assume CH. By the first part, all quotients over dense LV-ideals whose
submeasures satisfy ¢, (I,) = 1 for all n are isometrically isomorphic. In general
case, replace ¢, with min(1,y,) and note that this affects nether the ideal nor
conditions (LV3)—(LV1) and apply the first part.

Since the restriction of a dense LV-ideal to a positive set is a dense LV-ideal,
homogeneity of its quotient follows. O



CHAPTER 12

Other directions

While our main interest is in rigidity of quotients, other directions of ideal-
related research ought to be mentioned.

Quotients P(N)/Z for a Borel ideal were considered as forcing notions in [75],
see also [76]. By [75, Theorem 1.3], under certain definability assumptions on I, the
P({0,1}<N)/tr(I) is forcing equivalent to the iteration of Borel /I and P(N)/Fin,
and in particular proper (see also §1.7.4.1).

Tukey ordering on directed sets, and ideals in particular, has attracted consid-
erable attention ([61]). Its behaviour on LV-ideals is very similar to that on the
orderings considered here ([111]), but with respect to it the summable ideal Z, ;,
has a considerably more prominent place ([138]). As in the case of the Katétov
order, category and measure play a role in shaping the ordering ([138]).

12.1. Convergence

Much effort has been made towards understanding convergence along ideals
(e.g., [4]). For example, in [5] the notion of ideal limit points has been studied.
Given an ideal Z on N and a sequence T = (z,) in a first-countable topological
space X, one considers the set of Z-limit points defined as

Az(Z) = {limj 00 () = {n(j) : j € N} € T, limit exists}.

In [5] it was proved that if Z is an analytic P-ideal and not all points in X are
isolated, then A, (Z) is closed for all sequences Z in X if and only if 7 is F,.

Proposition 12.1.1. Suppose that X is a first-countable space not all of whose
points are isolated and T is an ideal on N such that P(N)/Z is atomless, and consider
the following four statements.

(1) Az(Z) is closed for all sequences T in X.

(2) For every family A,, for n € N of disjoint Z-positive sets there is an

T-positive B such that BN A, is finite for all n.
(8) The quotient P(N)/Z is R;-saturated.
(4) The quotient P(N)/T is Ny-saturated and T is a P-ideal.

Then (1) < (2), (1) = (3), and (4) = (1).

PROOF. Let x be a non-isolated point in X and fix a nontrivial sequence (y,)
converging to x.

(2) © (1): Since P(N)/Z is atomless, we can fix a partition N = | | A, into
Z-positive sets. Let z; =y, if j € A,,. Then y, € Az(Z) for all n, and = € Az(Z)
if and only if there is an Z-positive B such that B N A,, is finite for all n.

(2) = (3): Assume P(N)/Z is not Ry-saturated. Since P(N)/Z is atomless,
Z 2 Fin and by Proposition 11.1.3 there is an Ry-limit in P(N)/Z (see Lemma 1.3.4).
Thus, there are Z-positive sets B, C N such that B,, 2 B, for all n and there
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is no Z-positive set B such that B\ B,, € Z for all n. This implies that infinitely
many of the differences B,, \ B,+1 are Z-positive, and by passing to a subsequence
we may assume that all of them are Z-positive. Hence, A,, = B,,\ B, +1 are disjoint
ZI-positive sets, but there is no Z-positive set B such that BN A, is finite for all n,
and (2) fails.

(4) = (2): Assume P(N)/Z is Ry-saturated and Z is a P-ideal. By Proposi-
tion 11.1.3, there are no Ro-limits in P(N)/Z. If A, for n € N, are as in (2),
then the sets B, = {J;>,, 4; do not form an Ro-limit in P(N)/Z, hence there is an
T-positive B C N such that B\ B, € Z for all n. Since Z is a P-ideal, there is
C € T such that (B\ By,) \ C is finite for all n. Therefore, B\ C witnesses that the
conclusion of (2) holds for (A,). Since this sequence was arbitrary, (2) follows. O

The R;-saturation of P(N)/Z alone does not suffice to imply (1) of Proposi-
tion 12.1.1, since in [5, Example 4.2] it was proved that the ideal Fin x Fin (also
known as Oz, see Definition 1.9.1) does not satisfy this implication. Since its quo-
tient is Nj-saturated by Corollary 11.1.8, this implies that the properties of Az(Z)
depend not only on the quotient, but on the ideal itself. I don’t know whether (1)
of Proposition 12.1.1 holds for any ideal such that P(N)/Z is atomoless that is
not F,, but Proposition 12.1.2 below (a straightforward application of the ideas in
[5, Example 4.2]) rules out all known examples of layered ideals, and therefore all
known analytic ideals that include Fin whose quotient is N-saturated; see §11.

Proposition 12.1.2. Suppose that Z O Fin is an ideal on N and there is h: N — N
that witnesses Fin <rx Z such that the following holds.

(1) h=1({n}) is infinite for all n.

(2) If A CN is such that h | A is finite-to one, then A € T.
Then in every first-countable space with a non-isolated point there is a sequence T
such that Az(Z) is not closed.

ProOOF. Let N = |, C,, be a partition into infinite sets. Then A4, = h=(C,,)
is Z-positive for all n. If B is such that B N A, is finite for all n, then h [ B is
finite-to-one and B € Z, hence (2) of Proposition 12.1.1 fails. O

Corollary 12.1.3. Suppose that X is a first-countable space not all of whose points
are isolated and T is an analytic ideal on N such that Fin C 7.
(1) If T is an F, ideal Az (Z) is closed for every choice of T.
(2) If T is a P-ideal, then Az(Z) is closed for every choice of T if and only if
T is F,.
(3) If & > w is an indecomposable ordinal, then Az(O,) (see Definition 1.9.1)
s not closed for some choice of .
(4) If @ > w is a multiplicatively indecomposable ordinal, then then Az(Wy)
(see Definition 1.9.3) is not closed for some choice of T.

PROOF. The first two parts are immediate consequences of Proposition 12.1.1.

(3) Let (cv,) be an increasing sequence of limit ordinals whose supremum is «
and let h: @ — N be defined by h(§) = n if a,, <& < ap41. Clearly h satisfies the
assumptions of Proposition 12.1.2.

(4) The proof is analogous to that of (3). O



APPENDIX A
Appendix

A.1. Descriptive set theory

We will interchangeably use the terms Borel-measurable and Borel for functions
between Polish spaces.

Lemma A.1.1. If F is a Baire-measurable function from a Polish space X into
a second-countable space, then there is a dense Gy subset Xy of X such that the
restriction of F to Xy is continuous.

A function between Polish spaces is called C-measurable if it is measurable with
respect to the o-algebra generated by analytic sets of the domain. A proof of the
following classical theorem can be found e.g., in [98, 18.A].

Theorem A.1.2 (Jankov, von Neumann). If R C P(N) x P(N) is analytic and
X ={a:{a,b) € R for some b}, then there is a function f: X — P(N) such that
the graph of f is included in R and the f-preimage of every open subset of P(N)
belongs to the o-algebra generated by the analytic subsets of P(N). |

The following is a consequence of Theorem A.1.2.

Theorem A.1.3. Let X andY be Polish spaces, and let Z C X x Y be analytic.
Then there is a C-measurable selection © for Z; that is, a C-measurable function
© whose domain is the projection of Z to X and such that (x,0(x)) € Z for every
z € dom(©). O

The following two theorems use the common notation A, for vertical sections
of AC X x Y. The first one is [98, Theorem 29.3]

Theorem A.1.4 (Novikov). Suppose that X andY are Polish spaces and a subset
A of X XY is analytic, then each of the sets {x € X : A, is nonmeagre} and
{r € X : A, is comeagre} is analytic. O

The following is [98, §8.K].

Theorem A.1.5 (Kuratowski—Ulam). Suppose that X and Y are Polish spaces
and A C X XY has the property of Baire. Then A is meagre if and only if
{z: A, is nonmeagre in Y} is meagre in X. O

A.2. Saturation

We will use model-theoretic definition of saturation. For definition of types and
more details see any text on model theory such as [13].

Definition A.2.1. A structure 9 in language L is Ny -saturated if every consistent
type t over a countable subset of 9 is realised in 9.
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Since we will be considering only structures in a countable language, the re-
quirement that t is a type over a countable set is equivalent to the requirement
that it is countable. Since the theory of atomless Boolean algebras admits quanti-
fier elimination and the Boolean algebras of the form P(N)/Z are rather specific,
the types that we will need are of a very special form (see the proof of Proposi-
tion 11.1.3).

A.3. Open Colouring Axioms

Suppose that X is a separable metric space, and by [X]? denote the family of
all unordered pairs of its elements,

(X]?={{z,y}:x#y and =x,y€ X}.

Subsets of [X]? are naturally identified with the symmetric subsets of X x X minus
the diagonal. A partition (or colouring) [X]?> = Ko U K is open if Ky, when
identified with a symmetric subset of X x X is open in the product topology. We
say that a subset Y of X is K;-homogeneous if [Y]? is included in K; (i = 0,1).

Definition A.3.1. OCAr is the following statement. If X is a separable met-
ric space and [X]? = Ko U K is an open partition, then X either has an un-
countable Ky-homogeneous subset or it can be covered by a countable family of
Ki-homogeneous sets.

A set covered by countably many K;-homogeneous sets is called o-K1-homoge-
neous. We should first say a word to clarify our use of the phrase “open colouring.”
Spaces such as P(N), NV, Fin", and the finite products of such spaces, are con-
sidered with their natural separable metric product topology. In order to be able
to apply OCAr to a partition [X]? = Ko U K7, it suffices to know that there is a
separable metric topology 7 on X which makes Ky open.

Example A.3.2. Given X C P(N) and f, € NV for each + € X. Consider the
partition [X]? = Ko U K; defined by
{z,y} € Ky if and only if f,(n) # f,(n) for some n € xNy.

Then Ky is not necessarily open in the topology inherited from P(N). However,
K is open in the subspace topology on X obtained by identifying it with a subset
of P(N) x NN via the embedding = +— (z, f,).

Definition A.3.4 below gives sharpening of the reformulation of OCA~ intro-
duced in [34] (Definition A.3.3) that will considerably simplify some of the uni-
formisation arguments.

For distinct a and b in {0, 1}" let

A(a,b) = min{n : a(n) # b(n)},
anNb=a] Aa,d).
If Z C {0,1}" let
A(Z) ={a Ab: a,bare distinct elements of Z}.

Equivalently, A(Z) = {s € {0,1}<N : [s7j] N Z # 0 for j =0, 1}.
The following apparent strengthening of OCAr is equivalent to it ([121], see
also [50, ?7])), but we state it as a warmup for OCA#.
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Definition A.3.3. OCA is the following statement. If X is a separable metric
space and [X]? = K U K7, for n € N are open partitions such that Ky 2 K(’fJrl
for all n then one of the following applies
(1) There are sets X,,, for n € N, such that X = |J,, X,, and [X,,]SK}. (We
say that X is o-K7-homogeneous.)
(2) There are an uncountable Z C {0,1} and a continuous f: Z — X such
that {f(a), f(b)} € K()A(a’b) for all a,b in Z.

In [34] a weaker axiom was called OCA, although a proof that of OCA, as
stated in Definition A.3.3 is a consequence of PFA was given. This proof contains
a horrible (albeit obvious) typo; in [34, 4. of Lemma 3.1], ‘whenever s C ¢’ should
be ‘for some t such that s C ¢.

Definition A.3.4. OCA# is the following statement. Suppose that X is a sepa-
rable metric space and that V; is a countable family of symmetric open subsets of
[X]? such that |JV; 2 U V)41 for all j € N. Then one of the following alternatives
holds.

(1) There are sets X,,, for n € N, such that X = (J,, X, and
Xa2 0 Ve =0
for all n.
(2) There are an uncountable Z C {0,1}", an injective f: Z — X, and

p: A(Z) = U; V;! such that p(s) € V4 for all s and all distinct @ and b
in Z satisfy

{f(a), f(b)} € planb).
With
(A1) Ky =\JUloxUl,
jzn
the first alternatives of OCA ., and OCA# are equivalent, and the second alternative

of the latter is a sharper variant of the second alternative of the former.
The following is [17, Theorem 3.3], whose proof is based on [121, §5].

Theorem A.3.5. OCAt, OCAL., and OCA#* are equivalent.

PROOF. It suffices to prove that OCAr implies OCA#. Define Y = {0, 1} x
-V, x X. Since each V; is countable, [V, is naturally homeomorphic to the
Jj I J G Vi

Baire space and Y has a natural separable metrisable topology. Define a subset K
of [Y]? by letting {(a, s, ), (b,v,y)} € Ko if

(Ko) a#b a#y, n(Aab) = v(A(a,b)), and {z,y} € p(A(a,b)):
Since each element of | J ; Vj is symmetric, Ky is a symmetric subset of Y2, clearly
disjoint from the diagonal. It is evidently an open subset of [Y]? in its natural
topology.

Assume that H C Y is uncountable and Ky-homogeneous. We will prove that
the alternative (2) of OCA# holds. Since H is Ko-homogeneous, if (a,u,z) and
(b,v,y) are distinct elements of H then a # b and = # y. Therefore the set

Z =Aa: (a,p,x) € H for some u,x}

IThe reader will hopefully forgive us for pointing out the obvious, that UV; and Uj V; are

two very different sets.
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is uncountable and f(a) = x if (a,u,x) € H for some p defines an injection from
Z into X. Define p: A(Z) — U, V; as follows. For s € A(Z) choose (a,p,z) € H
with a(|s|) = 0 such that there exists some (b,v,y) € H with a Ab = s and let
p(s) = u(|s]). To see that p(s) does not depend on the choice of (a,u,x), pick
(¢/,p',2") € H with a/(|s]) = 0 such that there exists some (V/,v',y") € H with
a’ AN = s. Then necessarily a’ Ab = s and since both {(a, u,z), (b,v,y)} € Ko
and {(a/, 1/, 2"), (b,v,y)} € Ko we have u(|s|) = v(|s|) = u/(|s]), as required. This
shows p is well defined. Further, p(s) = u(|s|) € V| by construction. Lastly, if a
and b are distinct members of Z then there are unique (a, y, z) and (b,v,y) in H
such that f(a) =z, f(b) =y, and {x,y} € p(a Ab) = u(A(a,d)), and therefore we
have the alternative (2) of OCA#.

Now suppose that Y has no uncountable Ky-homogeneous subsets. By OCA~r
it can be covered by the union of sets Yy, for k € N, such that [Y3]?> N Ky = () for
all k. Because K| is an open subset of [Y]?, the property [Y3]?N Ky = () is preserved
by replacing Y; by its closure and therefore we can and will assume that for each
k € N, Y} is a closed subset of Y. We will infer that alternative (1) of OCA# holds.
By the Baire Category Theorem, for each x € X there exists k£ € N such that the
closed set

Zyw = {(a,p) € {0,1}" x HVj s(a,p,x) € Y}

is nonmeagre in {0, 1} x [I; V;. We can therefore pick for each z € X some k = kg,
m=myg, s; €{0,1}", and ¢, € [[;_,, V; such that [s,] x [t;] C Zkq.

Fix m,kin N, s € {0,1}", and t € Hj<m V;. Let

Xist={r€X:ky =k s, =s, and t, =t}.

We will prove that [Xj s¢]? is disjoint from UVs). Towards this, let m = |s| and
fix distinct = and y in Xy 5. Let V € V,,. In order to prove that {z,y} ¢ V, we
additionally fix some a,b € [s] and p,v € [t] such that A(a,b) = m and pu(m) =
v(m) =V. Then (a,u) € Zy ,, and (b,v) € Zy,, so since [X,,]? is disjoint from Ky,
vet 1(A(a,b)) = v(A(a,b)) =V, we necessarily have {z,y} ¢ V. Since V € V,,
was arbitrary, this implies that {z,y} ¢ [J V. Since x and y were arbitrary, this
proves that [X} ¢.]? is disjoint from | V.

To complete the proof, it remains to re-enumerate the family {X s} as Xn,
for n € N, so that [X,,]2NJV, = 0 for all n. Since the sets | JV,, form a decreasing
sequence, we only need to make sure that n such that Xn = Xt is not smaller
than |s| = |t|. Since we are allowed to have X; = @ for infinitely many j, this is
straightforward. O

A.4. OCAr and NV
Let g <7 if g(i) < f(i) for all i > j and let g <* f if g <’ f for some j € N.

Lemma A.4.1. Assume OCAr. If H is an uncountable subset of NN then there is
g € NN such that {f € H: f < g} is uncountable.

ProOF. OCA~T implies that every subset of N of cardinality ®; is <*-bounded
([142]). Fix ¢’ such that {f € H : f <* ¢’} is uncountable. Let n be such that
H = {f € H: f <" g} is uncountable. Finally, for some s: n — N the set
{f € :f|n=s}is uncountable. Let g > ¢’ be such that g [ n = s; it is as
required. ([
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Lemma A.4.2. If NV = U,, Fn then for some j and n, for every g € NN some
f € Fn, satisfies g <’ f.

For f € NN let
Ly ={(m,n):n < f(m)}.
A coherent family of partial functions indexed by NN is a family hy (f € NV) such
that the following holds for all f and g in NN,
(1) hfZ Ff — N, and
(2) h¢((m,n)) = hg((m,n)) for all but finitely many (m,n) € I'y N T,.
Such coherent family is trivial if there is g: N> — N such that every f € NN satisfies
f((m,n)) = g((m,n)) for all but finitely many (m,n) € T';.
The following is [142, Theorem 8.7].

Corollary A.4.3. OCA implies that every coherent family F of partial functions
indexed by NN is trivial. (I

A.5. Martin’s Axiom and almost disjoint families

The following is well-known but the proof had been omitted in both [152] and
[36] and we included it here.

Lemma A.5.1. Assume MA(o-centered). If A is an uncountable almost disjoint
family, then there is an uncountable almost disjoint family B such that for every
B € B the set {A e A: AC* B} is infinite.

PrOOF. Let A, for a < Ny, enumerate a subset of A. it will suffice to con-
struct B in a forcing extension obtained by adding N; dominating reals, d¢ for
¢ < Ny. (To be precise, we are considering finite-support iteration, so that de
dominates NV [(dnin<&] for all £.) For each £ < R let

Be = Upn(Agwin \ de(n))
and let Be = {B, : n <} U{As : a > £ w}. Note that By = A. By induction one
proves that each B, is almost disjoint, as follows. If B, is almost disjoint, then for
every B € B¢ we have the function fp € NN defined by fz(n) = max(B N Ac.wonn)
(with max(@) = 0). Since d¢ >* fp for all B € B¢ \ {A¢.w4n : n € w}, the family
B¢ is almost disjoint. If £ is a limit ordinal, then any two elements of B¢ belong
to B,, for some 1 < &, therefore B, is almost disjoint. Thus By, is as required. [

Lemma A.5.2 below was proven in [152, Lemma 2.3] with MA(o-linked) re-
placed with MA. An inspection of the proof shows that the proof of Claim given
on p. 8 shows that any two conditions p and ¢ in the poset P with the same ‘work-
ing part’ (the tuple (n,e’, e!)) are compatible. Although the A-system lemma is
invoked in fourth line of the proof, the fact that the conditions form a A-system is

not used.

Lemma A.5.2. Assume MA(o-linked). Then for every uncountable almost disjoint
family A there are an uncountable subfamily A" of A and a partition A = AgU A,
of each A € A’ such that each one of Ag ={A¢: A€ A} and A, = {A1: Ae A}is
a tree-like almost disjoint family. O

The assumption of the following lemma follows both from OCAt and from
MA((o-linked) (and even MA (o-centered)).
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Lemma A.5.3. Assume b > Xy. Then for every uncountable almost disjoint family
A there is an uncountable almost disjoint family B such that for every B € B the
set {Ae A: AC* B} is infinite.

PRrROOF. Since b > N;, for every uncountable almost disjoint family A and
every countably infinite Ay C A there exists B C N such that A C* B for all
A€ Ay and AN B € Fin for all A € A;, where A1 = A\ Ag. Let us prove this
(well-known) fact. Enumerate Ay as A,, for n € N. For A € Ay let ga(n) =
max{m : AN A, C m} Since b > X, there is g € NY such that g >* g4 for all
Ae A Let B=J,,(An \ g(n)). Then A, C* B and AN B € Fin for all A € A;.
By recursively applying this argument R; times we obtain B as required. (Il

The following is an immediate consequence of Lemma A.5.2 and Lemma A.5.3.

Lemma A.5.4. Assume MA(o-linked). Then for every uncountable almost disjoint
family A there is an uncountable almost disjoint family B such that for every B € B
the set {A € A: A C* B} is infinite, and there is a partition B = By U By such
that each one of Ag = {Ag : A € A} and Ay = {41 : A € A}is a tree-like almost
disjoint family. O

An ideal J on P(N) is cec over Fin if there is no uncountable family of -
positive sets that are almost disjoint modulo Fin.

Corollary A.5.5. Assume MA(o-linked). An ideal on N intersects every uncount-
able tree-like almost disjoint family if and only if it is ccc over Fin. O

A.6. Disjoint refinements of families of finite sets

This section includes two very simple lemmas that will be used in uniformisation
proofs of our main lifting theorems in conjunction with Biba’s trick, together with
a version of one of these lemmas that uses MA(o-linked). The following is [17,
Lemma 3.8].

Lemma A.6.1. (1) Suppose that S(n,i), for n € N and i < 2™, are finite
sets such that |S(n,i)| > n+ (4"t —1)/3 for all n and i. Then there are
pairwise disjoint sets F(n,i) C S(n,i) \ n such that |F(n,i)| = 2" for all
n and 1.

(2) If A(s) € Fin for s € D C {0,1}<N satisfy |A(s)]
for all s € D, then there are pairwise disjoint B(s)
such that |B(s)| = 2l for all s € D.

|s| 4+ (4l*1F1 —1)/3

> |s|
C A(s)\ |s|] for se D

PrOOF. (1): If S(n,i) are as described, a fairly dumb algorithm produces
the sets F(n,i). Let F(0,0) be any element of S(0,0). Assume that F(k,i) as
required had been chosen for all k < n and i < 2¥. Then I = Uk<n,icor F(k,9) Un
has cardinality not greater than n + >, ;o 2F = n + (4" — 1)/3. Therefore
S(n,4) \ I has cardinality at least 4™ for each i < n. We can now choose pairwise
disjoint F'(n,i) C S(n,?) \ I of cardinality 2" each recursively in 4.

(2): Enumerate the nth level of {0,1}<N as s(n, i), for i < 2". Define the sets
S(n,i), for n € Nand i < 2™ by setting S(n,i) = A(s(n,i)) when s(n,i) € D and by
choosing S(n, i) to be an arbitrary set of cardinality n+ (4"T* —1)/3 when s(n, i) ¢
D. By part (1) of this lemma, there are pairwise disjoint F'(n,i) C S(n,4) \ n for
n € N and ¢ < 2", of cardinality 2. Then by defining for every s € D the set
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B(s) = F(n,i), where n and 7 < 2" are such that s = s(n, ), we find that the sets
B(s) C A(s) \ |s] are as required. O

Lemma A.6.2 below is based on a lemma due to J.W. Roberts that was one
of the (simpler) ideas involved in the solution to Maharam’s problem ([141]). The
main difference with Lemma A.6.1 is that we need to handle finite sets instead of
singletons.

Lemma A.6.2. For every m € N, if for all s C m there are l(s) > 22™ and an
I(s)-tuple 7i(s): no(s) < ni(s) < -+ < nye)(s) in N, then there are A(t) C N, for
t Cm, such that for all s and t some i = i(s,t) satisfies [n;(s),n;i+1(s)) C A(t).

PROOF. Enumerate 2™ as s(i), for i < 2™, by using the following algorithm.
Choose s(0) so that ngm (0) is minimal possible. If s(i) for ¢ < k had been chosen,
then let s(k) be such that nj41)2m (s) is minimal possible among {s < 2™ : 5 # s(i)
for i < k}. This describes the construction. For all k& < 2™ we have nyom (s(k)) >
niam (s(k — 1)) hence the intervals Ji = [ngam (s(k)), n(ps1)2m (s(k))), for k < 2™,
are disjoint and the sequence nj1)2m (s(k)), for & < 2™, is nondecreasing.

Fix a bijection. g: 2™ — P(m) and for ¢t C m let

At) = Uk<2m [nk2m+g(t)(3(k))ank2m+g(t)+l(3(k)))'
The sets A(t) are disjoint, and for all s = s(k) and ¢ we have

A(t) 2 [nizmg() (s(K)), ngm 19y +1(5(K))),

as required. O

The fact that Roberts’s lemma does not have a reasonable extension to infinite
families of finite sequences is one of the reasons why the construction of a patho-
logical Maharam submeasure given in [141] is deep and beautiful. In our situation,
we can get away with a little use of MA(o-linked), see Lemma A.6.5 below. Since
the existence of a pathological Maharam submeasure is obviously a ¥} statement,?
MA (o-linked) would be of no help there.

The following is an elementary but important property of ccc posets.

Lemma A.6.3. Suppose that P has countable chain condition. If Z is an un-
countable subset of P, then some condition q € P forces that the intersection of the
generic filter with Z is uncountable.

PROOF. Suppose otherwise. Let p¢, for £ < Ny, enumerate a subset of Z of
cardinality ¥;.®> Then the set of conditions ¢ € P such that pe¢ is incompatible
with ¢ for all but countably many ¢ is then dense in P. Let ¢,,, for m € N, be a
maximal antichain included in this dense set and let o, < N; be such that p¢ is
incompatible with gy, for all £ > «,,. Then « = sup,,, o, is countable, hence py11
is incompatible with all ¢,,; contradiction. O

Lemma A.6.4. Suppose that X is an uncountable set, P has countable chain con-
dition, and Z is a P-name for a subset of X such that for every x € X some p, € P
forces that x € Z. Then some condition q € P forces that Z is uncountable.

2Tt is a bit less obvious that it is a A statement, but this follows from Talagrand’s result,
because every provable statement is provably Ag.

3A reader interested in N42 and such may easily formulate and prove analogs of this lemma
for higher cardinals.



PROOF. Apply Lemma A.6.3 to {p, : z € X}. O

For Z C{0,1Nlet A(Z) ={zAy:x € Z,y € Z,x # y}. This is a tree with
respect to C and its i-th level is equal to {s € A(Z) : {t € A(Z) :t C s}| =i+1}}.

Lemma A.6.5. Assume MA(o-linked). If Z C {0,1}" is uncountable and for
every s € A(Z), I(s) is a finite interval in N such that |s| < min(I(s)). Then
there are an uncountable Z' C Z, an increasing sequence k;, for i € N, in N, and
i: A(Z') — N such every s € A(Z') satisfies I1(s) C [ki(s), ki(s)+1)). Moreover
Si={s e A(Z') :i(s) =i} is the i-th level of A(Z').

PROOF. We may assume that Z has no isolated points (by removing any, if
they exist). Let P be the poset of all p = (F(p), k(p)) such that F(p) € Z and k(p)
is a tuple ko(p) < k1(p) < -+ < kypy(p) for some [(p) € N such that the following
holds.

(1) For all s € A(F(p)), I(s) C [ki(p), kit+1(p)) for some i < I(p).
(2) For all i < I(p), the set {s € A(F(p)) : I(s) C [ki(p), kix1(p))} is equal to
the i-th level of A(F(p)).

For every z € Z the condition p, satisfying F(p.) = {z}, I(p.) = 0 and ko(p,) =0
belongs to P.

In order to prove that P is o-linked, it suffices to prove that every two conditions
p and ¢ such that k(p) = k(¢) and (with [ = I(p) = I(q) and k = k;(p) = ki(q)) they
satisfy {z [ k:z2€ F(p)} ={z | k: z € F(q)} are compatible.

Assume for a moment that F'(p)NF(q) = 0. Thus for every x € F(p) the unique
x' € F(q) such that [ k; = 2’ | k; is distinct from . Then let F(r) = F(p)UF(q),
I(r) =141, ki(r) = ki(p) for i <1, and kj41(r) = max(I(A(z,2')) : x € F(p)) + 1.
Since I(zAz') > |z Aa’| > k, the condition 7 = (F", k(r)) belongs to P and extends
both p and gq.

Now consider the case when the set Fy = F(p) N F(q) is nonempty. Thus Fj is
the set of all z € F(p) such that the unique 2’ € F(q) which satisfies z | k; = 2’ | k;
is equal to z. Since Z has no isolated points, for every x € Fy we can find 2’ € Z\{z}
such that « [ k=2’ | k. Let F(r) = F(p)UF(q)U{z' : © € Fp}, I(r) =1 +1,
ki(r) = k;(p) for ¢ <1, and kj41(r) = max(I(A(x,2')) : x € F(p)) + 1. As in the
previous case, 7 = (F(r), k(r)) is a condition that extends both p and g.

Since P is o-linked, some condition p € P forces that {z € Z : p, € G} is
uncountable. Therefore MA (o-linked) implies that for some filter G C P the set
7' ={z € Z:p, € G} is uncountable and that for every [ there is p € G satisfying
I(p) > l. Since G is a filter, for every F' € Z there is p € G such that F(p) D F.
For each i let k; = k;(p) for some p € G such that i(p) > 1. Since G is a filter, k; is
well-defined. Clearly Z’ and the sequence k; are as required. [

A.7. Ye olde uniformisation proof

The original proof of the OCA lifting theorem for Fin (Theorem 6.1.3) is in-
cluded in this section. I have to admit that one of the reasons for including this
proof is of a sentimental nature. It showcases a technique pioneered in [36], where
MA is applied to an uncountable 0-homogeneous set provided by OCA~ to produce
a large family of uncountable 0-homogeneous sets. In addition to sentimentality,
keeping this proof here is justified by the possible applicability of this technique
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to other problems (and the fact that the presentation from [36] has been greatly
improved here).

Assume OCAr and MA and fix a homomorphism ®: P(N) — P(N)/Fin. By
Proposition 6.3.1, the ideal Jeons (Definition 6.2.2) is ccc over Fin and by the
Radon—Nikodym property of Fin (Theorem 4.1.2), for every A € Jeont the restric-
tion ® | P(A) has a completely additive lifting, © 4.

The following is an addendum to Definition 6.2.2.

Definition A.7.1. If 7 is an ideal on N and is K is a closed approximation to Z,
then for a homomorphism ®: P(N) — P(N)/Z

Jdec = {D :®@ [ P(D) has a completely additive lifting on Jeons N P(D)}
Tiee = {D :there is a completely additive ©p: P(A) — P(N) such that
{A € Jeont : Op lifts ® on P(AN D)} is nonmeagre}

We need to prove that Jgec = Jjo. = P(N). Following Shelah’s original proof,
we first prove that Jqec is a P-ideal.

Lemma A.7.2. For every finite F C Jeont the following are equivalent.

(1) There is completely additive ©: |JF N D — P(N) such that © and © 4
agree on P(AN D).

(2) For al A and B in F we have the following.
(a) Alls @ AN BN D satisfy Oa(s) = Op(s).
(b) Foralls @ AND andt @ BND, if sNt =0 then © 4(s)NOp(t) = 0.

PROOF. Ounly the converse implication requires a proof. For X C (JF N D
let O(X) = Unep©a(X N A). Then (2a) and the fact that ©,4 is completely
additive for all A € F together imply that ©(X UY) = ©(X) U ©O(Y) and even
o(U,, X») = U,, ©(X,,) for all subsets of the domain of ©. On the other hand, (2b)
implies that if X NY = § then ©(X) N O(Y) = (. Therefore © is completely
additive, as required. O

Lemma A.7.3. For all D and E in Jj,, there is m such that some completely
additive ©: (D U E) \ m — P(N) agrees with ©p on P(D \ m) and with ©g on

PROOF. The idea is similar to that of Claim 9.3.13. If no such © exists, then
Lemma A.7.2 implies that one of the following two possibilities happens.

(1) There are pairwise disjoint s, € D N E, for n € N, such that Op(s,) #
Of(sy) for all n.
(2) There are disjoint s,, C D and ¢, C E such that Op(s,) N Og(t,) # 0.

If the first case applies then there is an infinite X such that A = (J, .y sn be-
longs to Jeont and (after some refining as in the proof of Claim 9.3.13) that
Op(A)ABOE(A) is infinite. Since each of these two sets is equal modulo finite
to ©4(A), this is a contradiction.

Otherwise, there is an infinite X such that A = (J,cx sn and B = J,cx tn
both belong to Jont and (after some refining as in the proof of Claim 9.3.13) are
disjoint, but that ©p(A) N O©g(A) is infinite. Since the first of these two sets is
equal modulo finite to © 4up(A) and the second is equal modulo finite to © 4up(B),
this is a contradiction. ]



Let
X ={(4,0) :4 € Jyoc and ©: P(A) — P(N)
is a completely additive lifting of ® on P(A) N Jeont }-

For all (A,0) € X, O is uniquely determined by its restriction to Fin(A) = P(A)N
Fin. Therefore X is equipped with the following separable metric.
(A.2)

d((A,0), (4, 0')) = .

min((AAA)U{ne ANA :0({n}) #0'({n}H}) +1°
Definition A.7.4. For D C N define a partition [X]? = Lo(D) U L1(D) by
{(A7 @)7 (B/a 61)} € LO(D)

if and only if no completely additive function from (AU A’) N D into P(N) extends
both © and ©’

Lemma A.7.3 gives a finitary equivalent definition of this partition, and it is
open in the metric defined in (A.2).

Lemma A.7.5. For every D C N the following are equivalent.

(]) D e jdec.
(2) D € Tgec-

(3) Jeont has a nonmeagre Li(D)-homogeneous subset.

Proor. Clearly Jgec C Ji.. Suppose D € J5,.. By Lemma A.7.3, there is n
such that the set

{A € Jeont : ©4 and Op agree on P((AND)\n)}

is nonmeagre. This set is clearly L;(D)-homogeneous.

It remains to prove that if J.ont has a nonmeagre L (D)-homogeneous subset
Y then D € Jgec. By Lemma A.7.2, some completely additive ©: P(N) — P(N)
extends O 4 for all A € V. Fix B € Jeont- For every A € ), by Lemma A.7.3
there exists m = m(A) such that ©4 and Op agree on (D N A) \ m. The set
YV ={A €Y :m(A) = m} is nonmeagre for some m. In particular, | JY' D (A\ k)
for a large enough k = k(A).

Choose n large enough so that {A € Jeont : 7 > max(m(A), k(A))} is nonmea-
gre. Then ©4 and O agree on P(D \ n) for a nonmeagre set of A € Jeont. We
can modify the restriction of © to the finite Boolean algebra P(D Nn) to obtain a
lifting ©’ of ® such that ©'(s) disjoint from P(Op(D \ n)) for all s C D Nn. Then
Op(X)=0(XNDNm)UB((XND)\m)is a completely additive lifting of ® on
Jeont NP(D), as required. O

Lemma A.7.6. Suppose that OCAr and MA hold and ®: P(N) — P(N)/Fin is
a homomorphism. Then the ideal Jyec ts a P-ideal.

PROOF. Assume Jyec is not a P-ideal. Fix a sequence A7 C Ay C A3 C ...
of sets in Jgec such that there is no Ay, € Jgec Which almost includes all A,,’s.
Therefore A, 11\ A, is infinite infinitely many n, and by passing to a subsequence
we may assume that this difference is infinite for all n. For convenience we identify
N with N x N by identifying each A,, with (n+1) x N and assume that ®: P(N?) —
P(N)/Fin. For f € NN let

Ly ={{k,m):m = f(k)}.
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By the choice of {4y}, the set N? \ 'y is Jgec-positive for all f.

Assume for a moment that there is no f: N — N such that for all f >* f the
set I'y \ I'f is in Jyec. Then one can recursively find functions {f¢}¢<., such that
Ty \T e does not belong to Jyec, contradicting the fact that J.ont is ccc over Fin
(Proposition 6.3.1).

Therefore, there is f: N — N such that T'y \ Iz is in Jeont for all f >* f. Since
I's N A, is finite for all n, by restricting our attention to N2\ 'y (and restricting ®
to the power set of this set modulo finite), we may assume that f is identically
equal to zero.

We claim that there is a <*-cofinal F in N such that (writing © for Or,)
{Ty,0¢)} : f € F}is Li(N?)-homogeneous. Otherwise, by OCAr there is an
uncountable G C NN such that {(I'f,0)} : f € G} is Lo(N?)-homogeneous. Since
b > Ny, we may assume that G is bounded by some g € NY. By Lemma A.7.3, this
easily leads to contradiction.

Let F be <*-cofinal and such that {(T'y,0)} : f € F} is L (N?)-homogeneous.
By Lemma A.7.2, some completely additive ©: P(N?) — P(N) extends O for all
f € F. We claim that for every A € Jeont there is m such that © 4 and © agree on
AN ((m,o0) x N). Assume otherwise and fix A € Jeont- Then there is g € NN such
that © 4 and © do not agree on I'y N A. If f >9 is in F, then this implies that Oy
and © 4 violate Lemma A.7.3; contradiction. O

A.7.1. Martin’s Axiom and liftings, I. Poset P. The fact that Jjec is a
P-ideal will be used to define a ccc poset.

Lemma A.7.7. Suppose that ®: P(N) — P(N)/Fin is a homomorphism. If N is
not i Jgec, then there are an uncountable C* increasing sequence B, for a < Ny
and ©4: P(By) — P(N) that is a lifting of ® on Jeont N P(By) such that the set
{(Ba;®q) : @ <Ry} is Lo(N)-homogeneous.

PROOF. If N ¢ Jyec then by Lemma A.7.5 Jeons does not have a nonmeagre
L, (N)-homogeneous subset. Therefore, OCAr implies that there is an uncountable
Lo(N)-homogeneous subset of Jeont that we can enumerate as A,, for a < Nj.
Since Jyec is a P-ideal, there are B, € Jqec, for a < Ny, such that B, C* Bg
and A, C B, for all § < X;. Modify Op, so that it agrees with ©4_, on A,
and call the resulting function ©,. This is a completely additive lifting of ® on
P(Ba) N Teont- Also, {(Ba;©a), (Bg,03)} belongs to Ly(N) for all o # 3, hence
the set {(Bq,On) : o < Ny} is as required. O

It will be convenient to shift our attention from completely additive almost
liftings © 4 to their restriction to Fin(A) = P(A) N Fin. Let

ga =04 | Fin(4)
and let
(A.3) X ={Bs:a <N}

Note that g, determines ©, uniquely.
Let [X]? = Lo U Ly be defined by setting {B,, Bg} € Lo if

{(Baa @a)a (Bﬁv @,3)} € LO(N)
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The following lemma will be used in the analysis of the forcing notion P defined
in Definition A.7.9 below (an L-homogeneous rectangle is a set of the form ) x Z
included in L).

Lemma A.7.8. Suppose that ®: P(N)/Fin — P(N)/Fin is a homomorphism
and X is as in (A.3). Then for every n € N the following holds.

(1) X can be covered by countably many Lo([n,c0))-homogeneous subsets.
(2) If ¥ and Z are uncountable subsets of X, then there are uncountable
YV CY and Z2' C Z such that Y x Z C Ly([n, 00)).

PROOF. To prove the first part, for g: n — Fin let
X(g)={Ae€X:9a(j) =9g(j) forall j € Ann}.

Fix g and distinct A and B in X(g). Since X is Lg-homogeneous, ga(k) # gp(k)
for some k € AN B or ga(k)Ngp(l) # 0 for distinct k € A and | € B. Assume the
former happens. For k € AN B Nn we have ga(k) = h(k) = gp(k), hence k > n.
Now assume that the latter happens. Then, since g4 (k) are pairwise disjoint, we
have k > n and similarly I > n. In either case, {A, B} € Lo([n, o0)).

Therefore each X(g) is Lo([n, c0))-homogeneous, and the desired conclusion
follows.

For the second part, for each A € Y fix A’ € Z such that A C* A’. By
Lemma A.7.3, there is m(A) > n such that ga(n) = ga(j) for all j > m(A).
By replacing Y with an uncountable subset, we may assume there is m such that
A\m C A" and ga(j) = ga(j) for all n > m and all A € J. We choose A’ so that
the function A — A’ is injective.

By refining ) further, we may assume that for some s C m and ¢t C m we have
ANm =sand A’ Nm =t for all A € Y. By another refinement, we may assume
that ga [ s=gp [ sand ga [t =gp: [t for all A, B in ).

Since P(N) is second-countable, by yet another refinement we may assume that
the intersection of each of the sets ) and {A’ : A € Y} with any given clopen subset
of P(N) is either empty or uncountable. Since ) is Lo-homogeneous, for distinct
A and B in Y some j > m satisfies ga(j) # gp(;) = 9gp/(j). Each of the sets
V' ={CeY:gc(j) =9a(j)} and Z" = {A" : g4 (j) = gp/(j)} is uncountable, and
V' x Z' C Ly([n, 00)) as required. O

Definition A.7.9. Let P be the poset of all (s, k, F'), where

(P1) ke Nand s Ck,
(P2) F is a finite Lo(s)-homogeneous subset of X.

We are using the convention that every p € P is of the form
p = (sP, kP, FP).
Define the ordering on P by letting p < q if
(P3) s»Nk?=s%and FP D F1.
The working part of a condition p € P is (s?, kP). The working parts of p, ¢ are said
to be compatible if sP Nk = s9 N KkP.

We will prove that P has a strong form of a countable chain condition that will
assure ccc-ness of a certain amalgamation P,, of uncountably many copies of P.
The following lemma will help the reader internalise the definition of the poset P
(if F? = () then p is the maximal condition of P).
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Lemma A.7.10. For conditions p and q in P the following are equivalent.

(1) p and q are compatible,
(2) With F = FP N FY, the conditions

(" kP, FP\F) and (s*,k%, F1\F),

are compatible.
(3) s* Nk = s?NkP and, with k = max(kP,k?), for all A € FP \ F and
B € F9\ F we have {A, B} € Lo(s? U s?U [k, 0)).

PROOF. After unravelling the definitions, the equivalence of (1) and (2) reduces
to the fact that if the sets X and Y are Ly-homogeneous, then since Lo U L; is a
partition of pairs, X UY is Lo-homogeneous if and only if (X UY)\ (X NY) is
Ly-homogeneous. But this is a basic property of any partition of pairs.

The equivalence of (2) and (3) is also straightforward. O

Definition A.7.11. A pair of uncountable subsets X and Y of P such that every
p € X is incompatible with every ¢ € Y is called an uncountable rectangle of in-
compatible conditions. One similarly defines the notion of an uncountable rectangle
of compatible conditions.

Lemma A.7.12. The poset P can be partitioned into countably many preces P,
such that for every n and every pair X,Y of uncountable subsets of P, there are
uncountable X' € X and Y' CY such that every p € X' is compatible with every
q € Y'. In particular, P has countable chain condition.

PROOF. Since there are only countably many working parts, we can choose P,
so that all conditions in P,, have the same working part. Fix n and an uncountable
rectangle X,Y in P,. For each p € X fix A? € F? and n? such that AP \ A C n?
for all A € FP. For each p € Y fix B? € FP and m” such that B? \ B C m? for
all B € FP. By replacing X and Y with their uncountable subsets and increasing
mP or nP as needed, we may assume that there is n such that n? = m? = n for all
peXandallgeY.

By Lemma A.7.8, there are uncountable X’ C X and Y’ C Y such that

{AP:pe X'} x {B?:qeY'} C Lo([n,)).

Fixpe X' and g €Y', and fix A € FP and B € F?. Since {AP, B4} € Ly([n, )),
A\ AP Cn, and B\ B? C n, we have {4, B} € Ly([n,o0)). By Lemma A.7.10, p
and ¢ are compatible. O

Lemma A.7.13. If X, Y are uncountable subsets of P such that for all p,q € XUY
their working parts are compatible, then there is an uncountable rectangle X' C X,
Y’ CY of compatible conditions.

PROOF. The assumption asserts that X UY is included in P,, as defined in the
proof of Lemma A.7.12, hence the conclusion follows from Lemma A.7.12. (]

A.7.2. Martin’s Axiom and liftings, II. Poset P,,. The final component
in the proof of the second part of Theorem 6.1.3 is an amalgamation of N; copies
of P.

Definition A.7.14. A typical condition in the poset P,, has the form
p= (L ks e)FE)EeT),



192

where I is a finite subset of wy and p(§) = (k, s(€), F(§)) is in P for all £ € I.
The ordering on P,, is defined by letting p < ¢ if
(P4) IP 2 I and p(§) <p q(&) for all £ € I7, and
(P5) the sets sP(§) \ {1,...,k} (£ € I?) are pairwise disjoint.

We state an immediate consequence of the definitions.

Lemma A.7.15. Two conditions p and q in P, are compatible if and only if with
I =1PN19 the conditions

(IsL, k2. FE €€y and (I,s{k{,F¢:€€1),

are compatible.
In particular, if IP and 19 are disjoint, then p and q are compatible. ([

Lemma A.7.16. The poset P, has countable chain condition.

PrOOF. Let p, (o < wi) be an uncountable subset of P,,. We can assume
that the sets I* = IP~ form a A-system with root I.
By Lemma A.7.15 we may assume that

I"=T=A{&,....&}
for all p,. Uniformizing further, we may assume that for every fixed ¢ € {1,...,1}
the working parts of all conditions p*(§;) (o < wq) are equal, say
sg. = 8; and kg; = ki, for all a and i € {1,...,1}.

We can, moreover, assume that the sets F; = F Pe form a A-system with root F,.

By Lemma A.7.10, removing the root Fp, from Fe. .. & does not affect the
compatibility of these conditions. We can therefore remove the root and assume
that the sets F& (o < w1) are pairwise disjoint for every fixed i € {1,...,1}. We
can apply Claim A.7.8 to pa(&1) (o < wy) and get subsets X1,Y; of wy such that
Pa(§1) (@ € X1) and pp(&1) (ﬂ € Y7) form an uncountable rectangle of compatible
conditions. Let k] > k; and 3} C k} be such that

(51, kY, F UF5>

is a joint extension of p,(&1) and pg(&r) for all @ € Xy and § € Y7. Now we can
extend every po(&2) (o € X1 UY7) to

p:x(£2) = <§27E/27Fa(£2)>
so that k5, > k;. Another application of Claim A.7.8 gives sets Xo C X; and
Y2 C Y7 such that pg,(§2) (o € X1) and pj3(€2) (B € Ya) is an uncountable rectangle
of compatible conditions. Note that, if

(sh, kY, F& U F5>

is a joint extension of pl,(£2) and pj;(€), then by our choice of k) the condition (P7)
is satisfied between 8| and s,. By continuing this construction for i = 3,...,1, we
get an uncountable rectangle of compatible conditions in P, . O

PROOF OF THE SECOND PART OF THEOREM 6.1.3. Assume OCAt and MA
and let ®: P(N)/Fin — P(N)/Fin be a homomorphism. We need to prove that ®
has a completely additive almost lifting.

By Proposition 6.3.1, the ideal Jge. of all A such that the restriction of P(N)
to P(A) has a completely additive lifting is ccc over Fin. For each A € Jyec fix
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ga: A — Fin such that X +— g4[X] defines a completely additive lifting of the
restriction of ® to P(A).

By Lemma A.7.5, we need to prove that with the open partition [Jjec]? =
Lo U Ly the ideal Jgec is o-Li-homogeneous.

If not, then OCA~r implies that Jge. has an uncountable Ly-homogeneous sub-
set. By Lemma A.7.7, there is an uncountable Lg-homogeneous subset of Jyec
which is well-ordered by C*. Let Ag¢, for £ < wq, be the C*-increasing enumeration
of this set.

By Lemma A.7.12 and Lemma A.7.16, each of the posets P and P,, has the
countable chain condition. By Lemma A.6.4 some p € P forces that the set {¢ :
Ag¢ € FP for some p € Gp} is uncountable. There is a condition ¢ in P, which
forces that the set Z = {n : p" < p} is uncountable. Let D¢, be the set of
conditions r < ¢ in P, such that r decides the £-th element of Z is € and for some
n' > n we have A,, € F"¢'. Each of these sets is clearly open, and it is dense below
q by the choice of gq.

Let G be a filter of P, that intersects all D¢ ,, for £, < wy. and for { < w;

define
De=[Jsf and Xe= | F?
peCG peCG

Then the sets D are pairwise almost disjoint and X¢ is Lo (D¢ )-homogeneous for all
&. Moreover, each X is uncountable. Then we can choose a suitable family of N;
dense open subsets of P,,, so that if G is a filter of P,,, containing p and intersecting
all these dense open sets, then for uncountably many £ the set A¢ is uncountable.
By Lemma A.7.5, for such & the set D¢ is not in Jgec and therefore not in Jeons-
But this contradicts the conclusion of Proposition 6.3.1. This concludes the proof
of the second part of Theorem 6.1.3. O
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