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Abstract

We introduce a logic for a class of probabilistic Kripke structures that we call type
structures, as they are inspired by Harsanyi type spaces. The latter structures are
used in theoretical economics and game theory. A strong completeness theorem for
an associated infinitary propositional logic with probabilistic operators was proved by
Meier. By simplifying Meier’s proof, we prove that our logic is strongly complete with
respect to the class of type structures. In order to do that, we define a canonical model
(in the sense of modal logics), which turns out to be a terminal object in a suitable
category. Furthermore, we extend some standard model-theoretic constructions to type
structures and we prove analogues of first-order results for those constructions.
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1 Introduction

In the first part of this work we provide a different and, in our opinion, simpler proof
of a completeness result originally proved in [13]. Such result concerns an infinitary
propositional probability logic that arises from the formalization of certain structures
known as Harsanyi type spaces. The latter were originally introduced and partly for-
malized in [7] to model beliefs arising from the interactions within a set of agents
and to deal with hierarchies of beliefs. Later, the study of type spaces from a logical
perspective began. In this paper we are concerned with the latter.

Among the works that investigate logical systems inspired by Harsanyi type spaces,
we mention [13, 21]. In this paper we build on [13]. In turn, major sources of inspiration
of [13] are [8] (where a weak completeness result is established for a finitary language);
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[9] (where a universal type space is constructed in purely measure-theoretic terms, thus
removing the topological assumptions needed in a previous construction proposed in
[14]) and also [3] (where the relation between the semantic and the syntactic approach
in game theory and economics is discussed).

We refer the reader to the exhaustive introduction and bibliography in [13, 21] for
a thorough discussion on the import of Harsanyi type spaces in theoretical economics
and game theory, as well as for an historical account on the development of the subject.
It is also worth mentioning [15], where the authors propose a categorical approach.

Harsanyi type spaces can be formalized as probabilistic variants of Kripke struc-
tures. We deal with structures which are weaker than Harsanyi type spaces. We call
them type structures.

We stress that, with the only exception of Sect. 5 (where we take a short categorical
detour), we are concerned exclusively with the logical and model-theoretic aspects
of type structures. In short, we have a class of structures (the type structures) and we
introduce a probability logic for that class, with the aim of proving a completeness
result. Then we investigate model-theoretic properties of the proposed logic. We focus
almost exclusively on the algebraic/probabilistic content of type structures. As already
mentioned, our structures and their associated deductive system are weaker than those
in [13]. Hence, one cannot reasonably expect then to fully model key phenomena in
economic or game theory like interaction of agents, agents introspection or hierarchies
of beliefs (but, regarding introspection, see Remark 14). At this stage, our logic should
be regarded as a probability logic. We believe that it can be extended to encompass the
above mentioned phenomena. Such an extension goes beyond the scope this paper.

Going back to type structures, intuitively we may say that, in a type structure, a
family of probability measures models the beliefs of a single agent at various states of
the world. Differently from [13], who allows for multiple agents, we use a one-sorted
language, as is done in [21].

Admittedly, the current framework may look quite restrictive to readers whose
main interests are in theoretical economics or in game theory. On the other hand, the
motivations behind this paper are of logic nature, as we stated above.

We point out that, in [21], Zhou refrains from using an infinitary language. Neverthe-
less he must allow for an infinitary deduction rule to mimic the crucial Archimedean
property (see Sect. 3 below). Eventually, Zhou gets a weak completeness theorem.
Namely, he shows that the set of logical theorems is exactly the set of logically valid
formulas in his propositional probability logic.

In [13], Meier gets strong completeness (namely, the equivalence between provabil-
ity and logical consequence) by working with an infinitary propositional probability
logic. In the first part of this work, we take inspiration from [13] and we show that
a suitable choice of an infinitary language allows for a different and, in our opinion,
simpler proof of a completeness result.

Among the differences with [13], we mention: 1. a different formulation of the prop-
erty of continuity at the empty set of a probability measure; 2. the use of very basic
results in probability theory (for instance, we do not need to invoke Carathéodory’s
Extension Theorem at any point); 3. the straightforward proofs of completeness (The-
orem 13 below) and of the existence of a terminal object within the category of type
structures (Sect. 5).
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The reader who is not interested in a comparison with the first part of [13] will find
this paper basically self-contained.

We begin the second part of this work with some comments on the above men-
tioned category of type structures, which is the one usually studied in the literature.
Such category apparently lacks some natural constructions. For this reason, we focus
on algebraic rather than categorical properties of type structures. More precisely, we
naturally extend products and ultraproducts of first-order structures to arbitrary fami-
lies of type structures. Among others, we prove an Upward Lowenheim-Skolem-like
theorem and, under an admittedly very strong set-theoretic assumption, a £.o§-like the-
orem. Such results hint that further model-theoretic investigations of type structures
might be of interest.

By taking inspiration from the literature, we extend the inverse limit construction
from systems of probability spaces to certain systems of type structures. Borrowing
from the literature, we also deal the direct limit of systems of probability spaces,
by pointing out the difficulties in extending such construction to systems of type
structures.

We do not know whether the above mentioned constructions have economic or
game-theoretic meaning.

Eventually, we point out that most logics are compositional, but probability is not.
The general framework that we introduce in the first part of this work seems necessary
to ensure a fruitful interplay between the logic and the probability components of the
system.

2 Formulas and structures

By recursion on n € w we define Jp = Ro; Jy+1 = 27 and we let v = (Jo) ™, the
successor cardinal of J;. Such choice of v will be motivated in the following.

First of all we introduce the formulas of our logic, to be named L, p. We do itin a
rather informal way: all the definitions below can be easily formalized.

The alphabet of L, p contains denumerably many propositional variables ¢;, i € N,
and the symbol L for “falsum” (these also play the role of atomic formulas); the usual
finitary propositional connectives; the infinitary connectives \/ and /\; the probability
quantifiers P=", r € Q N[0, 1]; the auxiliary symbols (and ).

We denote by V the set of propositional variables.

The set P of probability formulas is the least set S with the following properties:
S contains the atomic formulas; S is closed under application of the finitary proposi-
tional connectives and under conjunctions and disjunctions of countable sequences of
formulas; for all ¢ € S and all r € QN [0, 1], the string P="¢ isin S.

The restriction on the cardinality of conjunctions and disjunctions in IPis a technical
requirement which is necessary to make sure that the satisfiability relation is well-
defined. See below. Each formula in P is a countable string of symbols from a countable
alphabet. It follows that |P| = J;.

Notice that, differently from the set £y of finitary formulas in [13], we allow for
infinitary formulas in P. This will simplify axioms, deduction rules and also most
of the proofs of the results in [13]. It should also be noted that a disavantage of
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allowing for infinitary formulas in PP is that an easily computable upper bound (J;)
for the cardinality of the canonical structure defined in Sect. 4 is higher than Meier’s
(J1—when set I of agents is countable).

As is customary in set theory, throughout this paper initial letters of the greek
alphabet («, 8, v, ...) denote ordinals.

The set I of formulas is the least set S that contains [P and is closed under application
of the finitary connectives and under the following formation rule: for all « < v and
all sequences A € S* the strings /\ Ag...Ag... and \/ Ag...Ag..., B < «, are
in S. For notational simplicity, the latter will be denoted by /\ p<q Ap and \V p<a AB
respectively. We also write /\ I" for the conjunction of the formulas in set I, assuming
that some well-ordering on I has been fixed. Similarly with \/T.

Regularity of v and the cardinality limitation in the definition of [F imply that each
formula in F is a string of length < v.

We will use the terms P-formula and F-formula, with the obvious meaning. When
writing just “formula”, we mean “F-formula”.

In order to reduce the use of brackets, we assume that the propositional connectives
(finitary or infinitary) satisfy the same binding priority as in propositional logic, with
the probability quantifiers having the highest one.

From now on, letters r, s, t always denote rationals in the closed real unit interval.
When we write P=" ¢, it is understood that ¢ € P.

We write P> ¢ as abbreviation for = P=!="—¢. For better readability, we will also
use the expressions P="¢ and P~"¢, which can be easily defined in terms of the
primitive probability quantifier: they stand for =P>"¢ and —P="¢ respectively.

Next, we introduce the structures that we will deal with and their semantics. We
take inspiration from the formalization of the Harsanyi type spaces first explicitly and
completely given in [14].

Let (€2, F) be a measurable space. On the family P (€2, F) of probability measures
on (2, F) we consider the o-algebra og 7 generated by the sets of the form

{ue P2 F):u(A)>r}, withAe Fandr e QNJO,1].

Definition 1 A type structure is a 4-tuple (2, F, T, v), where

(1) (2, F) is a measurable space;
2) T : Q— P(2,F) is ameasurable function;
(3) v:VU{L} — Fisa function such that v(L) = @.

With reference to the previous definition, the triple (2, F, T') is called a type space.
Intuitively, for every g € V U {L}, v(q) is the set of w € Q at which q is true. The
latter is required to be a measurable subset of 2.

If there is no ambiguity, we identify a type structure (€2, F, T, v) with its support
Q.

Let (2, F, T, v) be a type structure. We recursively define when a formula ¢ is
true at w € 2 (notation: 2, w = @) as follows:
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1) Q,olElL;

2) Q,w =g ifand only if w € v(g), forg € V;

(3) the finitary and infinitary propositional cases relative to P-formulas are the same
as in propositional logic;

4 Q, 0k Py ifandonlyif T(w)({w' € Q: Q, o' = ¥}) > r, for a P-formula
v,

(5) the cases relative to the formulas in I \ IP are the same as in propositional logic.
Weletop® :={weQ: Q wkE g

Remark 2 One easily shows by induction on ¢ € P that ¢ € F. Here it is crucial
that P’ is closed under conjunctions and disjunctions of countable cardinality only.
Furthermore, when ¢ of the form P="+, notice that

e =T {ue P, F): u@? =r)).

Then measurability of 7 and the inductive assumption ¢ € F yield 9% € F.
Therefore the satisfiability relation is well-defined.

A formula ¢ is satisfiable (valid) in Q if % # @ (¢ = Q). Let A C F. We let
AS = N, ea ¥, with the convention that # = Q.

We adopt a “local" notion of logical/semantic consequence. We say that p € Fisa
logical consequence of A (notation: A = ¢) if

A - goQ, for all type structures 2.

We write |= ¢ for @ = ¢. A formula ¢ is valid if = ¢.

3 Axioms, rules and soundness

Asin [11, Chapter V], we denote by B(L,) the infinitary propositional logic (with
denumerably many propositional variables) in which conjunctions and disjunctions
over sequences of formulas of length less than v are allowed. In the following we will
use, often without explicit mention, [11, Theorem 5.5.4] on the strong completeness
of P(Ly).

The following set of axioms schemas for L, p is by no means intended to be minimal
(this is certainly not the case with AQ below). Rather, we aim at an intuitive set of
axioms. The axiomatization below is inspired by those in [12] and [13].

AO. All the F-instances of valid formulas of (L)

Pl. P01

P2. PZ"p — P™S¢ (s <r)
P3. P7"p — PZ¢ .

P4, P=rg A P=Syp — PSminC+s:Dig vy

P5. PEH(=(@ AY) A P9 A PZ Y — P (g v ) (r+s<1
P6. P=l (¢ — ) — (P="¢p — PZ"y)
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P7. N\, —s P=¢ - P=¢p
P8. /\0<neN \/keN PSl/n(/\mSk (A /\meN ¢m), forall {¢y}lmen € P

Axioms P4 and PS5 state finite additivity of probability. Axioms P6 and P7 state
monotonicity of probability and the Archimedean property respectively.

Remark 3 Axiom P8 formalizes the property of continuity (from above) at the
empty set (the latter is often referred to as continuity at zero). Namely, P8 is
intended to syntactically capture the property that, for a finite measure p, when-
ever {Ay}ren is a decreasing sequence of measurable sets such that ﬂkeN Ay = 0,
then limg_, o (£t (Ag) = 0.

In order to clarify the content of P8, we argue semantically. We fix a type structure
Q and {¢;}men S P. By Remark 2, each gofnz is a measurable set. Hence so is Ay =
(Am<k @m A = Nmen gom)Q, for all k € N. Let € Q be arbitrarily chosen. By
definition of truth of a formula, we have that formula P=1/7 ( /\m <k Pm AT /\m N Pm)
is true at w if and only if 7' (w)(Ax) < 1/n. Therefore truth of P8 at w amounts to
requiring that the following holds:

(%) foreach0 <n € Nthereis somek € Nsuch that T(w)(Ax) < 1/n.

Finally, we note that the Aj’s defined above form a decreasing sequence and that
(Mken Ak = 9. Since, for a finite measure, property of o -additivity is equivalent to
finite additivity plus continuity at the empty set (see, for instance, [2, §1.2]) and since
T (w) is a probability measure, statement (*) is necessarily true at w.

We stress that the previous argument shows that P8 is a valid axiom.

Notice that, differently from [13], we formulate continuity at the empty set by
means of an axiom, rather than with an inference rule.

The inference rules of L,p are the following. Albeit our formal proofs will be
Hilbert style, we formulate the rules in natural deduction style for sake of better
understanding.

MP (Modus Ponens)
A A 4

v

C (Conjunction) For all cardinals k < v and all {¢y}y<x S T,

0 - Py... (@ <k)
/\a<l<(p05

N (Necessitation) -
%

TFprly, (peP)

Rules MP and C are exactly those in [11, §5.1]. Rule N is reminiscent of the
necessitation rule in modal logic (hence the name).
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Notice that, same as in modal logic and differently from MP and C-rule, N-rule can
be applied only when ¢ is provable from logical axioms and deduction rules only (i.e.
when ¢ is a logical theorem, according to the terminology introduced below).

As we remarked above, differently from [13], we do not need an infinitary rule
expressing the property of continuity at the empty set.

The notion of (Hilbert style) proof from a given set of assumptions is formulated
as usual (see the beginning of [11, Chapter 5]). We stress that a proof is a sequence
of fewer than v formulas.

We use the standard notation I' - ¢ to say that there exists a proof of ¢ from the
set I' of assumptions. As is usual, - ¢ stands for ¥ = ¢. Formulas ¢ satisfying the
latter are called logical theorems.

In order to become familiar with the deduction system, we invite the reader to verify
that = P=1¢, for every P-formula ¢. Notice also that - P>1(¢) < L.

Furthermore, if ¢, v are P-formulas such that - ¢ <> 1 then, forallr, - P="¢ <
P="yr follows from N rule and axiom P6. In the following we will often use the latter
fact without explicit mention.

A set I' C [ is consistent if I' ¥_L. A maximal consistent set is a set which is
maximal with respect to inclusion among consistent sets.

Let I be maximal consistent. It is straightforward to verify that the following hold:
I' is closed under provability; for every formula ¢ exactly one between ¢ and —¢ is in
I; (A\y< ¢o) € Tifand only if, forallo < &, ¢4 € T'; (\/—, ) € T if and only if
there exists & < « suchthatg, € I'; (0 — B) e 'ifandonlyif (w e I’ = B €T).
The existence of (maximal) consistent sets will be a consequence of the Soundness
Theorem below.

Theorem4 Let "' U {¢} C F. Then
'-¢p = T Eoe

Proof By induction on a proof of ¢ from I, after verifying that axioms are valid and
rules preserve validity. As for validity of P8, see Remark 3 above. O

As a corollary of the Soundness Theorem, we get that every satisfiable set of sen-
tences is consistent. Furthermore, for all type structures 2 and all w € €2, the set
{p e F: Q, w = ¢} is maximal consistent.

Same as in infinitary propositional logic, it is immediate to exhibit an inconsistent
set which can be obtained as union of a chain of consistent sets. Hence the usual
application of Zorn’s Lemma for proving that every consistent set extends to some
maximal consistent one cannot be performed in the current framework.

4 Completeness
We provide a construction which vaguely resembles the canonical model construction

in various modal logics.
We denote by €2 the family of sets w of P-formulas with the following properties:
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(1) w is consistent;

(2) every formula in w is an atomic or a negated atomic formula or is of the form
PZ"¢ or = P="¢ for some r and some ¢ € IP;

(3) for each propositional variable g, one between g and —¢ is in w;

(4) for every formula ¢ of the form P="4, one between ¢ and —¢ is in w;

It follows from Theorem 4 that 2 # @.

Remark 5 Notice that every w € 2 has cardinality J; and that || < J,. In the
following we will form conjunctions of |€2|-many formulas (see Proposition 8 below).
Hence the choice v = (1) .

We denote by wi- the closure under provability of w € 2.

Remark 6 A straightforward proof by induction on formulas shows that, for every
o € 2 and every F-formula v, the set wr contains exactly one between v and
—r. It follows that wr is maximal consistent. Furthermore, there is a one-to-one
correspondence between 2 and the family of maximal consistent sets of F-formulas.

Next, we define a type structure based on Q. Let ¢ € P and w € 2. We let
e® =sup{r : P~ e w}, ¢, =inf{s: P="¢ € w}.
Proposition7 Let ¢ € P. For all w € Q it holds that ¢ = ¢,,.

Proof Let us assume that ¢® < ¢,. Let r € Q be such that ¢“ < r < ¢4,. Then
P="¢ ¢ w. From the latter follows that P~>"¢ € w. By axiom P3 we get P="¢ € w.
On the other hand, from ¢® < r we get P="¢ ¢ w: a contradiction. Hence ¢® > ¢,,.
Eventually, let us assume ¢, < ¢“. Then there exist r,s € Q such that ¢, <
r < s < ¢® and both P="¢, P=*¢ are in w. By axiom P2 we get from the latter
P~"¢ € w, thus contradicting the consistency of w.
Therefore ¢ = ¢,. O

For every F-formula n, we let
M ={we: new}

where wr is the deductive closure of w (see Remark 6). Let I' C F. We let [I'] =
M, er [v]- Notice that if |T'| < v then [[] = [AT].

Same as in [13, Proposition 2], but with different and possibly simpler proofs, we
get the following:

Proposition 8

(1) VoA ).
(2) For every F-formula n,
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Proof

(1) Let R be an injective map which, restricted to V, is the identity and maps every
formula of the form P="¢ into a new propositional variable g, ,. Application of
R transforms every w € Q into a set R(w) of propositional variables or negated
propositional variables of the infinitary propositional logic (L, ) whose set, let
us call it V|, of propositional variables has cardinality J; and contains V.
Let 7 be the set of truth valuations of B(L,). Notice that |7| = J,, for every
v € 7 is uniquely determined by its restriction to the set V. For every v € 7 and
every propositional variable g we let

o ) 9 ifvlg) =1
1 —q  otherwise

Since = \/,e7 Agey, 4”7, by [11, Theorem 5.4], we have that \/,c7 A e,
q@ is a theorem of P(L,). As L, p extends P(L,), we get in the former logic

=V A R

veT geV

(with a slight notational abuse).
After recalling that = ¢ vV L < ¢, we remove from the formula above all the
disjuncts which are inconsistent formulas of L, p and we conclude that

=V (Ae).

we

(2) From (1), we gett ¢ <> ¥ A \/,cq(/\w). Hence - ¢ < \/ oy A A\ w).
Recalling Remark 6 and applying same argument used at the end of (1), we get
the required result. O

Let
F={lgl: ¢ € P}.

It is straightforward to verify that F is a o -algebra. In particular, [¢]¢ = [—¢] and

ﬂneN [Qon] = [/\neN g0"] .
We define

v:VUul{l} — F
qg > lql

Clearly, v(L) = 0.
Let w € Q. We define

I'w): F —[0,1]
o] — ¢
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First of all we notice that T (w) is well-defined. For if [¢] = [¢], from Proposi-
tion 8(2) we get - ¢ <> ¥ and, by N rule and axiom P6, we conclude that ¢ = ®.

Also, T (w)([—~L]) = 1 follows from -+ —_1 and from N rule.

In the following we often omit brackets and we write T (w) [¢] for T (w)([¢]).

Next, we verify that T is a measurable function. Let ¢ € P. As is well known, it
suffices to prove that, forall» € QN[0, 1], theset T~ ({u € P(Q, F) : u([p]) > r})
is measurable. We have:

T e P(Q,F): ulpl) =) = {w e Q: T(w)[p] > r}
= m{[stw] :s€QnN[0,1] and s < r}

and the latter intersection is in F. Actually, by axiom P7 (Archimedean property), the
intersection above is equal to [PZ’gp] , but we point out that P7 is not really necessary
here.

We show that 7' (w) is finitely additive. First of all, it is worth noticing that [¢] U
[¥] = [¢ Vv ¥]. We begin by proving that

T(@)([p]lVU Y] = T() [e] + T (o) [V]

holds under no additional assumption. We treat the nontrivial case when T (w) [¢] +

T()[y] < 1.

By recalling Proposition 7, we have

T (w)[¢] + T(w) [¥] = inf{s : P=°¢ € w} +inf{t : P='y € w)}
=inf{s+¢: P=p cw and P¢ € w}
=inf{s+t<1: P~¥pecw and P¢p € w}.

(Notice that the set in the last line is nonempty because of the assumption 7' (w) [¢] +
I'(w)[¥] < 1)
By axiom P4 we get
(s+t<1:Ppecwand P'pecw} C{r: P (o V) € w}.
Therefore

inf{s+t<1: P pecwand P g € w} > inf{r : P (¢ V) € w}.

Hence T () [¢]+T (w) [¥] > T (w) [¢ Vv ¥]and the latteris equal to T (w) ([¢]U[¥]).
Next, we assume that ¢, ¥ € P satisfy [¢] N [¢] = @ and we prove T (w) [¢] +
T(@)[¥] < T(w)([e]U[¥D.

From Proposition 8(2) we get = ¢ A ¥ <> L (we follow the standard convention
that an empty disjunction stands for the formula _L). Application of N rule yields
F Pzl (—=(¢ A ¥)). We deal with the nontrivial case when T (w)([¢] U [¢¥]) < 1.

T(w) [¢] + T (@) [¥] = sup(s : P="¢ € w} +sup{t : P='y € »}
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=sup{s +t: Pp c w and P='y € w)}.

By axiom P35 and by the assumption 7' (w)([¢] U [¥]) < 1, we get that {s + ¢ :
P=%¢p € w and P='y € w} C [0, 1[. So, again by P5,

(s+t:PPpecwand PPy cw) C{r: P (pVY) € w).
Therefore

sup{s +1: P=¢p € w and P='y € w} < sup{r : P=" (¢ V V) € w)
T (o)l VYD),

as required.
Next, we prove that, for all w € 2, T (w) is continuous at the empty set. This is the
point where we use axiom P8. Let {¢,, },en € P. We show that

nhﬁn;o T(w) (|:/\ (pm:| N |:_' /\ (/)m:|) =0.
m<n meN

Being an instance of axiom P8, formula
A NP N ona N
0<neNkeN m<k meN
is in the deductive closure wi- of w. It follows that, for all 0 < n € N, the P-formula
Y \/Pfl/n /\wm/\_‘/\‘l)m
keN m=<k meN

is in wi-.

If for some 0 < n and all k, the formula P='/" (A, @ A = /\, ey @m) is nOt in

w, then, for all k, the formula ﬂPfl/”(/\mSk ©m A= Njpen @m) is in w.
Hence

Mn - /\_‘Pil/n /\ﬁom/\_‘/\(/)m

keN m<k meN

is in wr. Since V¥, is provably equivalent to the negation of 7, the consistency of wr
would be contradicted.

@ Springer



302 S. Baratella

Therefore, for every 0 < n there exists k,, such that formula

P (A gmn= A\ v

m=<k, meN

is in w. It follows that

T@ || N\ om|n [ﬂ A wm} =T@) | \ owr=\ ¢m|=<1/n

m=<kp meN m=<k, meN

By N rule and by P6, we immediately get that, for all 0 < n and k,, < k,

T@) || /\ ¢n m[ﬂ/\gom] <1/n.

m=<k meN

Hence the conclusion.
Finally, we let

v:VUll} — F
g +lql

We summarise the results above in the following:

Proposition 9 For every w € Q2 the triple (w, F, T (w)) is a probability space. Fur-
thermore, (2, F, T, v) forms a type structure.

Proof For every w € Q2 the measure 7 (w) is finite, finitely additive and continuous
at the empty set. As we already remarked just after introducing the axioms, it follows
that T (w) is o-additive.

As for the second part, we have shown above that map 7' is measurable and map v
satisfies the required properties. O

We call canonical structure the type structure of Proposition 9.

Proposition 10 With reference to the canonical structure, it holds that, for every F-
formula r,

e = [yl

Proof By induction on formulas. The cases relative to P-formulas are straightforward,
possibly with the exception when v of the form P="¢. We deal with the latter case in
some detail. Let us assume that the statement of the theorem holds for ¢ € P. Then,
for every w € Q,

QoEPTpe  TEH>r & Tlpl>re
Ssup{s: PSpewl>r & PIgpcow,
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where the left-to-right implication in the bottom right equivalence holds by axiom
(P7). Then the statement holds for .
Cases relative to formulas in [F \ P are trivial. O

Notice that, throughout the paper, we use axiom P7 in the previous proof only.

Corollary 11 Let T" be a consistent set of F-formulas. Then T is satisfiable in the
canonical structure.

Proof By contraposition. Let us assume that I is unsatisfiable in the canonical struc-
ture. Then, for each w € K there exists y, € I' (depending on w) such that
Q, 0 F Yo

The following argument applies to each w € Q2: by applying Proposition 10 to —y,,
we get =y, € w-. Hence wr- U {y,,} is inconsistent. Since wy- is the closure under
provability of w, it follows that w U {y,,} is inconsistent, hence so is the set { A\ w, Y}
The latter is equivalent to y,, = =(/\ w).

Therefore we get {y,, : @ € Q} F A, cq —~(/\ ®). A fortiori, I' = A .o (A @)
and , by the infinitary de Morgan laws, I' - =\/ . (/\ ®). Finally, it follows from
Proposition 8(1) that I" is inconsistent. ]

Corollary 12 Every consistent set of F-formulas extends to some maximal consistent
set.

Proof Let I' be consistent. By Corollary 11 there exists w € Q2 such that Q,w = T.
The set {¢ € F : Q, w = ¢} is maximal consistent and extends T". O

Notice thatin Corollaries 11 and 12 there is no limitation on the cardinality of the set
of F-formulas. The same holds for the strong completeness theorem below. Differently
from [13, Theorem 1], the proof of strong completeness is straightforward.

Theorem 13 Let I' U {¢'} be a set of F-formulas. Then

ey = I'=4.
Proof Suppose I' ¥ . Then I' U{—} is consistent, hence satisfiable by Corollary 11.
Therefore I' = . O
Eventually, we summarize the technical reasons for choosing v = (Ip)". As

remarked in Sect. 2, so doing we limit the cardinality of P-formulas to J;. It follows
that the type structure Q2 defined at the very beginning of this section has cardinality
< J». See Remark 5. In the latter remark, we also explain why we need to go up to
(32) ™. Furthermore, in the background, there is another reason for dealing a regular
cardinal (as v is): regularity of v is a necessary assumption in the proof of strong
completeness of logic B(L,) which is mentioned at the beginning of Sect. 2). Such
completeness result is needed in the proof of key Proposition 8.

Remark 14 The following axiom schemas axiomatize the phenomenon of agent intro-
spection that Harsanyi type spaces want capture (in this regard, see [13, Definition

8D:
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Il PZ¢— PZIPZry, forpeP
2 —=PZ¢— PZ{(=PZ)g, forpelP

Clearly, expanding our set of axioms amounts to restricting the class of type struc-
tures to those satisfying the additional axioms.

Quite interestingly, if include I1 and 12 on our list of axioms, the above defined
canonical structure validates those two schemas. We provide the details for I1, the
same argument applies to 12. To begin with, we notice that, by Proposition 10 and by
definition of [y/], for each formulas v, it holds that

@ {peQ: QvEYl=HeQ: ey}

Let w € © and let us assume that 2, o = P="¢. It follows from () that P="¢ €
wr. Being I1 an axiom, it belongs to wi- as well. Hence wi- pzlpzr ¢ and, by
closure under provability of wi-, (P=! P="¢) € wi-. From (1), we finally get Q, o =
PZ1pzry.

Being w € Q arbitrarily chosen, we conclude that the canonical structure validates
schema I1.

Hence, even if it may not satisfy the characteristic property of a Harsanyi type space
(see [13, Definition 8]), the above defined canonical structure validates the instances
of introspection that are formalized by schemas I1 and 12.

5 A short categorial detour

In the following we recall the notion of morphism in the category of type structures
given in [13]. Such definition is a natural extension of the notion of morphism in the
category, to be denoted by P, of probability spaces and measure preserving maps.

More precisely, a morphism in P between the probability spaces (21, F1, P1) and
(22, F>, Pp) is a measurable map f : 21 — €2, with the property that

(%) forall E € F>, Pl(f_l(E)) = P, (E).
The following is taken from [13].

Definition 15 Let (21, F1, T1, v1) and (23, F», Tz, v2) be type structures. A map
f Q1 — Q2 is a morphism if

(1) f is a measurable function;
(2) forallwy € Q2 andallg € V,

w1 € v1(q) & f(w1) € v2(q9);

(3) forall w; € Q) and all E € F,
D(f(@))(E) = Ty () (f 1 (E)).
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Notice that all conditions imposed on f in Definition 15, with the exception of (2),
refer to the inverse image map f~! : P(Q2) — P(Q1).

Let us denote by idg, the identity morphism on a type structure (21, Fi, 71, v1).

Let (21, F1, T1, v1), (22, F2, T», v2) and f be as in Definition 15. By a straight-
forward induction on formulas one shows that

(%) forallp e Fandall w) € 21, Q1,01 E¢ & Qa, f(w)) = ¢.

Set-theoretic composition of morphisms yields a morphism and the identity map is
a morphism. Therefore type structures and morphisms form a category that we denote
by TS.

A morphism f from the type structure (€21, F1, 71, v1) to the type structure
(22, F2, T», vp) is an isomorphism if there exists a morphism g : €2, — €2 such that
fog=1idg, and g o f =idg,. In particular, an isomorphism of type structures is a
bijection between the underlying spaces of events, but this condition alone does not
suffice in general.

Next we show that the canonical structure is a terminal objectin 7'S. In our opinion,
our proof is simpler than Meier’s in [13].

Theorem 16 The canonical structure (2, F, T, v) defined before Proposition 9 is a
terminal object in the category T S.

Proof Let (21, Fi, T, v1) be an arbitrary type structure. We claim that the map

f:Q — Q
o> {peP: Q0 ¢}

is a morphism. Let ¢ € P. From Proposition 10 we get
forallw; € Q1, Q, f(w) Ep < e f(w) & QLo Eg,
namely
© TP ="
In particular, for all w; € Q and allg € V,
w1 €vi(g) & Qo1 Eq o Q, f(w) Fq < f(o)€vg).
Moreover, £~ ([¢]) = f~1(¢%) = ¢® and the latter is in F; (see Remark 2).
Hence f is measurable.

It remains to verify that (3) of Definition 15 is satisfied by f. Let ¢ € P and
w1 € 1. From (o) above we get, forall r € Q N [0, 1],

T(f))(¢) >r < Q, fw) E P9 & QLo EPp s
& Ti(e) (@) > r & Ti(e)(f e = r
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& T (f (e]) > r.

Hence T (f (w1))([¢]) = T1(w1)(f ' ([¢])). as required.
Furthermore, let g : (21, F1, T1,v1) — (2, F,T,v) be a morphism and let
w1 € 1. From (xx) above we get

forallp € F, Q, f(w) Eo & Q,g(w) E .

From Proposition 10 it follows that

for = glonr

and so f(w1) = g(w1), by Remark 6.
Therefore f is the only morphism from (21, i, T1, vy) to (2, F, T, v).
We conclude that (2, F, T, v) is a terminal object in the category 7'S. O

Notice that morphism f defined in the proof of Theorem 16 identifies any two
points in 2 that satisfy the same formulas. This admittedly strong property reflects
the economic and game-theoretic intuition behind type indistinguishability.

6 A model-theoretic perspective

We begin with some considerations which may lead to an investigation of type struc-
tures from an algebraic perspective.

We notice that (3) of Definition 15 is the counterpart of (x) in the category P of
probability spaces (for the latter, see Sect. 5). It is well-known that P does not have
products in categorical sense, simply because, in general, projections do not preserve
probability. Also, category P has a very restrictive notion of subobject: a natural
candidate for a subobject of a probability space turns out to be isomorphic mod 0 to
the original space (see, for instance, [5] for the latter notion). We explain what we
mean: let (2, F, P) be a probability space and let B € F. We let

Feg={ANB:AecF}
Assuming P(B) # 0, we let
Ps(AN B) = P(A/B),

where P(A/B) is the conditional probability of A given B. Probability space
(B, Fp, Pp) is a natural candidate for being a subobject of (X, F, P). This requires
the inclusion map ¢ : B — X being a (mono)morphism. Measurability of ¢ is straight-
forward. Condition (x) above becomes

Ps(AN B) = P(A), forall A e F.
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In particular, we get P(B) = 1 and so the spaces (B, Fp, Pg) and (2, F, P) are
isomorphic mod 0. As pointed out by [5], in ergodic theory the latter is the standard
notion of isomorphism between probability spaces. Thus, in P, the notion of subobject
is extremely restrictive.

For this reason, one may want to drop condition () in the definition of morphism,
but then two probability spaces (2, F, P) and (2, F, P»), with P; # P>, would be
indistinguishable.

Similar considerations apply to the category T'S.

From property (%) above we see that a morphism of type structures behaves
“locally” like an isomorphism, even if “globally” it is not injective, in general. A
natural question is whether there is a weaker notion of morphism with related notions
of embedding, type substructure, etc...Even if existence of a universal type structure
possibly fails, the resulting framework might be of interest. In this regard, we make a
parallel with the category of sets where each singleton is a terminal object, but such
property is not as relevant as other set-theoretic properties.

In light of the previous considerations, we suggest shifting the focus from categor-
ical to algebraic properties of type structures. We first introduce a natural notion of
type substructure.

6.1 Substructures

Let (2, F, T, v) be a type structure and let 2 € F be such that, for all wy, wp € 2,
T(w1)(R21) = T(w2)(22) # 0. Let s be the common value. We let F| be the o-
algebra {A N Q2; : A € F} on Q and, for w € Q, we define T1(w) € A(21, F1) as
follows:

TH @) (ANQ) =5 'T@(ANQ), AelfF.

Forallg € V, welet vi(q) = v(g) N2 and v{ (L) = @.
We claim that (21, Fy, T1, v1) is a type structure. It needs only to be verified that
T1 is a measurable map. Let r € [0, 1] and A € F|. We have:

T (€ AQ1LF1) s u(A) = 1)) = Qi N{w € Q: T(@)(A) = sr} € Fi.

Hence T) is measurable.

6.2 Products

Despite category T'S does not have products in categorical sense, we can also form
the product of an arbitrary family of type structures. For simplicity, we deal with the
product of two structures (21, F1, T1, v1) and (22, F2, T2, v2). The product of finitely
many type structures can be defined by induction on natural numbers. Later we will
deal with infinite products.

We denote the product as follows: (21 x Q2, F1 x F2, T1 x T, v1 X v3), where

(1) @1 x 23 is the cartesian product of the two sets;
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(2) JF1xF,isthe product o -algebra, namely the o -algebra generated by the rectangles
B x C, with B € Fj and C € F»;

(3) for all w; € 21 and all wy € 27, (T1 X T2)(w; X wy) is the product probability
of T1(w1) and T (w>);

(4) for all ¢ € V, (v1 x v2)(q) is the cartesian product of vi(g) and v>(g) and
(v1 x 1)(L) =0a.

We only need to prove that 77 x T is a measurable map. It suffices to verify that, for
allBe Fi,CeFrandr e QN10, 11, (T1 x 1)~ ({u € P(Q21 x2) : w(BxC) >
r}) € Fi1 x F. Case r = 0 follows by taking a countable union: r > 0 < (r > 1/n,
for some n > 0).

For B, C, r as above, we have:

(T1 x T) " '({pe € P(21 x Q) : (B x C) >r))
= {(w1, w2) € Q1 x Q : Ti(w1)(B) - To(w2)(C) > r}

= U  deiei:Ti@)®B) =s)
{s,teQN[O0,1]: st>r}
x{w1 € Q2 Ta(@)(C) = 1)),

and the latter countable union is in F; x F5.

As for the product (2, F, T, v) of a countable family {(2;, F;, T;, v;)}ien of type
structures, we proceed as in the construction of a countably infinite product of prob-
ability spaces. See, for instance, [6, §38]. In particular, for all (w;) € Q2 we define
T ((w;)) as the unique probability measure S such that, for each generator nieN A; of
F,

(@) (H Ai) =[] T (An.

ieN ieN

Measurability of T follows as in the finite product case after recalling that, for all
generators [ [,y Ai of F, A; # ; for finitely many i’s only.

Regarding the generalization to uncountable products, see Exercise (2) at the end
of [6, §38].

6.3 Ultraproducts

We develop a notion of ultraproduct of type structures. For the pertinent set-theoretic
and topological notions we refer the reader to [1].

The notation and conventions previously introduced are in force.

Let U be an ultrafilter on a set /.

Let {(2;, Fi, T;, vi)}ies be a family of type structures and let €2 be the set-theoretic
ultraproduct of the €2;’s with respect to U. We write wy for the equivalence class with
respect to U of the sequence w = (w;)ies € ]_[ieN Q;.Let (E;);es be a sequence such
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that, foralli € I, E; C ;. We let
(E,-)Uz{a)UeQU:{ieI:a),-eE,-}eU}.

Notice that (E;)y is just a convenient notation for the set-theoretic ultraproduct

(Hiel E)/U.
It is easy to verify that the family

(0) Foe={(Ep)y :foralli e N, E; € Fi}

is a boolean algebra on 2. We denote by F be the o -algebra generated by F, and by
A(R2, F,) the family of pre-measures on (€2, F,).
We defineamap 7" : []; Qi — A(Q2, F,) as follows: for (E;)y € F, we let

T'(@)(EDv) = lim 7 (i) (Ei).

where limy stands for the limit with respect to the ultrafilter U of the bounded sequence
(Ti (wi)(Ep))ier (see [1]). By [1, Proposition 1.3, Ch.2], forall v € [] 2;, map T/ (w)
is well-defined and o-additive, hence it can be uniquely extended to a probability
measure T”(w) on F.

Furthermore, if w, ¥ € [[;cn 2 are such that wy = vy, by the filter properties
we get T"(w) = T” (). Therefore T” induces a well-defined map

T: Q — A2, F)
oy — T"(w)

We turn A (€2, F) into a measurable space as described before Definition 1 and we
prove the following:

Proposition 17 The map T defined above is measurable.

Proof 1t suffices to show that, for all E = (E;)y € F, and all r € [0, 1] N Q, the set
T (e AQ,F) : w(E) > r}) = {wu €Q: lilgn Ti(wi)(E}) > r}

is in F. First of all we notice that the following are equivalent for vy = (w;)y:

(D) limy T; (wi)(E;) > 7;

(2) forall0 <k eN, {i e N: Tj(w;)(E;) >r — 1/k} € U;

(3) forall0 <k e N, wy € (Fk.i)u, where
Fri=1{ueQ:Ti(w(E)>r—1/k};

@) wu € NockenFr.i)U-
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Hence

(0 € Q: lim T (@) (Ep) = r} = O(DN(Fk,oy.

Forall 0 < k € N and all i € I, by measurability of 7; we have (F; )y € Fo.
Therefore

T (e AQ.F) : wE) =rh= () Fuu.
0<keN

and the latter intersection is in F. |

Finally, we define

v:V — F
qg = i(@)u

Summing up: the 4-tuple (2, F, T, v) defined above is a type structure. We call it
the ultraproduct of the family {(2;, F;, T;, v;)}ies with respect to the ultrafilter U.

Next we investigate whether a f.o$-like theorem holds for the ultraproduct of type
structures. We recall that an ultrafiter U on a set I is wj-complete if any countable
intersection of elements from U belongs to U. Principal ultrafilters are w;-complete,
but the existence of a nonprincipal w1-complete ultrafilter is equivalent to the existence
of a measurable cardinal (see [4, Theorem 1.11, Ch.6]). The latter is unprovable in
ZFC. Actually, it cannot even be proved that the existence of a measurable cardinal is
consistent with ZFC. See [10].

In classical first-order logic, ultraproducts with respect to principal ultrafilters are
trivial, in a sense made precise by [4, Corollary 2.3, Ch.6]. An analogous result holds
in the framework of type structures, as we show next.

Let €2 be the set theoretic ultraproduct of the family of sets {€2;};e; with respect
to the principal ultrafilter U generated by {k}, for some k € /. An easy verification
shows that the map

h:Qr— Q

defined by i(n) = (w;)y, where wy = nand w; € 2;, forall i # k, is a well-defined
bijection. In particular, 4 (n) does not depend on the choice of the coordinates w; € €2;,
fori # k.

Proposition 18 Let (2, F, T, v) be the ultraproduct of the family {(2;, Fi, T;, vi)}Yier
of type structures with respect to the principal ultrafilter U on I generated by {k}, for
somek € I. Let h : Qi — 2 be the bijection defined above. The following hold:

(1) forall (Ey, (Xi)u in[1ie; Fis

(Env =Xy & Er= Xy
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(2) the boolean algebra F, defined in (o) is a o-algebra, hence Fo = F;

(3) map h is bijective and induces a o-complete isomorphism of o-algebras hy :
]:k - fo;

(4) for all wy € Q and all Ey € Fi, Ti(wr)(Ex) = T (h(wy))(h(Ey)).

(5) map h is an isomorphism of type structures.

Proof

(1) Straightforward.

(2) Let {(E"y :n € N} € F,. Then (,en(ENv = (Xi)u, where X = [,y E}
and, fori # k, X; = Q; (equivalently, by (1), any X; € F; would do).

(3) For E € Fi, welet hy(E) = (E;)y, where Ey = E and, fori # k, E; = ;.
Notice that A« (E) = {h(n) : n € E}. It follows from the proof of (2) that %«
respects countable intersections.

The rest of the proof that &, is a morphism of o-algebras is straightforward.
Moreover, map g : Fo — Fj defined by g((E;)y) = Ek is a morphism, which is
the inverse of .

(4) Since U is generated by {k}, for all bounded sequences (r;) of reals it holds that
limy r; = r¢. The conclusion follows by definition of T'.

(5) Conditions (1) and (2) in Definition 15 are easily verified. Condition (3) in the
same definition follows from (4). Finally, the set-theoretic inverse h~1 of his also
the inverse of morphism 4. O

Thus, in analogy with [4, Corollary 2.3, Ch.6], we see that, under the assumptions
of Proposition 18, the ultraproduct (2, F, T, v) is an isomorphic copy of the fiber
(2, Fies Ties vie)-

Finally, we prove the following L.os-like theorem:

Theorem 19 Let {(2;, Fi, Ti, vi)}icr be a family of type structures and let U be an
w1-complete ultrafilter on I. Let (2, F, T, v) be the corresponding ultraproduct.
Then, for all F-formulas ¢ and all » € [];c; .,

QouuiEe & {iel :Q,wi=elel.

Proof By induction. We begin with P-formulas. If ¢ is L, the equivalence is trivial. If
¢ 1is the variable ¢, we have

QoyEqeoycvg) oye@ueliel wev@lels
sfiel:Q,w Eq}eU}).
Cases relative to negation and to countable conjunctions are straightforward (countably
infinite conjunctions are taken care by the assumption of w;-completeness). If ¢ is of

the form P="5, for some n € P, the inductive assumption on 7 is equivalent to the
following:

WveQ:QyvEN=~{yeQi: Qv Enu.

The following are equivalent:
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() @, 0u E P="y

Q) T(oy)({Y € Qi : Q2 ¥ Enhy) =7

Q) limy T(w)({y € €2 1 Qi ¥ =) =7

(4) forall0 <k eN, {i eI :T(w)({¥ € 2 :Q, v En)>=r—1/k}eU
5) (Mockenli € 1Ty € Qi : Q.Y Eny=r—1/kh eU

©) fiel:T){Yye:Q¢yEn=riel

(7) i €1:Q, 0 =P"n}el,

where the equivalence of (4) and (5) holds by wi-completeness of U.

We are left with the formulas in F. The only nontrivial case is that of an infinite
conjunction of formulas (recall that each conjunction involves less than v-many for-
mulas). We just notice that, if U is principal, then it is k-complete for any cardinal «,
namely an arbitrary intersection of elements from U lives in U. If U is nonprincipal,
then || is a measurable cardinal. Clearly, |/| > v and so the intersection over an
arbitrary family of cardinality < v of elements from U lives in U. O

Admittedly, the assumption of existence of a nonprincipal w-complete ultrafilter
in Theorem 19 is very strong. It might be interesting to investigate whether weaker
set-theoretic assumptions do ensure validity of that theorem.

6.4 Upward Lowenheim-Skolem theorem

We prove the following:
Proposition 20 Let (2, F, T, v) be a type structure and let k > |2| be a cardinal.

Then there exists a probability structure (21, F1, T1, v1) such that:

(1) Q C Qand F C Fi;
(2) 1821] = «;
(3) forallw € Qandall p € T,

QuokEe & Q,okEo

Proof We pick a set X of cardinality « disjoint from € and we let Q; = Q U X;
v1 = v. Let F) be the o-algebra generated by F U {X}. We fix @ € Q2 and we define
T : Q1 — A(Qq, Fy) as follows:

— forallw € Qand all E € F| we let T1 (w)(E) = T(w)(E N Q);
— forallw € X, we let T1 (w) = T1(w).

It is straightforward to verify that each T} (w) is a probability measure on (21, Fp).
To complete the proof that (21, F1, T1, v1) is a type structure it remains to prove
that 77 is a measurable map. It suffices to show that, for all E € F U {X} and all
r € [0, 11N Q, the set

A=T7"({n € AQ1, Fr) s w(E) = )

is in Fi.
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If E € F, then

A={weQ :Ti(w)(E)>r)
={weQ:TWW)E)>r}U{we X :T(@)(E)>r}.

Therefore {w € 2 : T(w)(E) >r} € Fand {w € X : T(w)(E) > r} is either ¢ or
X.Inany case A € Fj.

IfE=XthenA = forr =0and A = ¢ forr > 0.

It remains to prove that (3) holds. We proceed by induction on ¢. Since the other
cases are trivial, we assume that ¢ is of the form P="r and we work under the inductive
assumption ¥ %1 N Q = %, forall w € Q.

Let w € Q. Then

Quoke e N@UM zr o T@EM N 2r & T@YT) =r
& Q.o FEoe.

We leave as an open problem whether a Downward Lowenheim-Skolem theorem
hold for type structures.

In the next two sections we provide partial results relative to the existence of inverse
and direct limits of systems of type structures. We begin each section by dealing with
limits of systems of probability spaces. Surprisingly for this author, their construction
seems to require very specific assumptions.

O

6.5 Inverse limits

Inverse limits of systems of probability spaces are known to exist only under suitable
topological assumptions. See, for instance, the Introduction in [17]. In the latter work,
the author introduces a purely measure-theoretic condition, called e-completeness, that
suffices for existence and uniqueness of inverse limits when the index set is the set of
natural numbers. We exploit e-completeness to extend the inverse limit construction
to inverse families of type structures.

We suitably extend the framework in [17]. For coherence, we stick to the notation
used so far. Let

(2, (fij))i<ji,jeN

be an inverse system of sets and maps. Namely, for all i < j < k in N, the following
hold:

— fij : Qj — £; is a function (note the order);

- fii =idg;

= fijo fik = fik-

The inverse limit (2, (p; : © — ;);en) of the system above is defined as follows:

Q= {a)e HQi twp = fij(wj),foralli < j EN}
ieN
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and the p;’s are the projection maps.

Next, we consider an inverse system (($2;, F;, T;, v;), (fij))i<j.i, jeN of type struc-

tures. By this we mean that, for all i < j <k,

() (24, F;, T;, v;) is a type structure;

(2) fij is a measurable function;

(3) forallw € Q;, T; (fij(w)) =Tj(w) o fi;l, where fl;l denotes the restriction to
JF; of the pre-image function associated to f;;.

(Compare with [17, Definition 2.2].)

Since we are mostly concerned with the measure-theoretic features of the inverse
limit construction, we forget about the assignments of values to the propositional
variables v; : V U {Ll} — F;, i € N. Thus we deal with the inverse system
(24, Fi, Tp), (fij))i<j,i,jen. We call each (2;, F;, T;) a type pre-structure. We will
see that the v;’s play no role in the construction below.

It can be shown that F, = UieN pi_1 (F;) is a Boolean algebra. Indeed, if A € F;,
we have Q \ pi_l(A) = pl._l(Q,- \ A) € F,. Moreover, if i < j, A € F; and
B € F;, we first notice that pi_l(A) = p}l(]‘ijfl(A)). Hence pl._l(A) N pjfl(B) =
p;'(f; (AN B) e A

We let F be the o-algebra generated by F,. Clearly, F is the coarsest o-algebra
on 2 for which all p;’s are measurable.

Foralli € Nand all w € ;, let T;(w)* : P(2;) — [0, 1] be the outer measure
defined by

Ti(0)*(A) = inf{T; (w)(B) : A € B € F;}.

We give the following, inspired by [17, Definition 3.1]:

Definition 21 The inverse system ((2;, F;, T;), (fij))i<j.i, jen of type pre-structures
is e-complete if, for all w € @, alli < jand all A C Q;,

Tj(pj (w))*(f,-}l(A)) = Ti (pi ()" (A).

Hence, e-completeness of ((£2;, F;, 1;), (fij))i<j.i,jeN is equivalent to the condi-
tion that, for all € 2, the inverse system of probability spaces

(24, Fi, Ti (pi(@)), (fij))i<j,i,jeNs
is e-complete according to [17, Definition 3.1].
Fromnow on, we assume that (($2;, F;, T3), (fij))i<j.i, jeN is an e-complete inverse
system of type pre-structures.

From [17, Theorem 3.2] we get that, for all w € €2, there exists a unique probability
measure T (w) on (2, F) such that, for all i € N,

T(w) o p; ' = Ti(pi ().

See condition (ii) in [17, Definition 2.4].
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We claim that map

T:Q— AQ,F)
w > T()

is measurable. By [16, Lemma 2.3], we only prove that, for all A € F, and all
rel0,1]1, T7'{u € A(Q, F) : u(A) > r}) is measurable. The latter set is equal to
{we Q:T(w)(A) > r}. We recall the definition of T (w) from [17]:

T (0)(A) = Ty(pa(@))(A),

for some n € N and some A € Fu such that p;; 1(1&) = A. (It follows from [17,
Theorem 3.2] that T' () is well-defined.) We fix n and A as above. By measurability
of T,,, we have:

(neQ:TA) >r) =T, ({u e AR, Fn) : w(A) > 1)) € F.
Hence
py i € @ Tu()(A) > 1)) € p (Fy) © F.

Since {w € Q2 : T(w)(A) > r} = pn_l({n e Q,: Tn(n)(/i) > r}), we conclude
that T is measurable.
We call (2, F, T) the inverse limit of the e-complete inverse system

((2, Fi, Ti), (fij))i<j.i,jeN

of type pre-structures.
Eventually, we may also want to define an assignment of values v to the proposi-
tional variables so to get a type structure. A natural choice is to let, forg € V,

vig) = () pi ' ilg).

ieN

Notice that v(q) € F, as required by the definition of type structure.

6.6 Direct limits

As inverse limits, direct limits of systems probability spaces are known to exist under
suitable (mostly topological) assumptions. See, for instance, [18, Chapter III]. As for
their existence under purely measure-theoretic assumptions, we only know the partial
results obtained in [20]. Actually, [20] contains significant additional assumptions,
not just “remarks and alterations”, of results previously claimed by the same author
in [19]. A major problem already lies with the definition of the measurable space
underlying the direct limit. For such reason, in [20], the author is forced to introduce
the notions of pseudo o -algebra and pseudo probability space.
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In this section, we first define the direct limit of a system of probability spaces. We
do it under stronger assumptions than those in [20]. The additional assumptions are
quite natural and allow to get rid of the above mentioned pseudo-notions. Eventually,
we discuss the extension of the direct limit to systems of type structures.

It seems quite awkward to refer the reader directly to [20], which, in turns, makes
systematic reference to [19]. For this reason, we set up the framework quite in detail.

Let (1, <) beadirected setand let ((€2;, (fij))i<j.i,jer be aninjective direct system
of sets, namely, for alli < j <k,

— 2; is a nonempty set;

- fii =idg;;
— fij : Qi — K is an injective function;
~ fiko fij = fik-

When writing w;, we implicitly assume that w; € €2;.
The direct limit (€2, (f;)ies) of the above system is defined as follows: €2 is the

quotient set of (_J;;(€2; x {i}) with respect to the equivalence relation ~ defined by

(wi, 1) ~ (wj, j) < thereexists i, j < k such that fi;(w;) = fjr(w;).

We denote by ™ the equivalence class of w € | J;c; €.
Each f; : Q; — Qis a map defined by: f;(w;) = (w;, )" . It can be easily verified
that the f;’s are injective. Furthermore,

foralli < j, fi=fjofi (%)
Next, we give the following:

Definition 22 An injective direct system of probability spaces
(i, Fi, i), (fij)i<jii.jel

is a structure such that ((2;, (fij))i<j,i,jer is an injective direct system of sets and,
foralli < j <kandall A € F;,

(1) (2, Fi, i) is a probability space;
(2) fij(A) € Fj (for short: f;;(F;) € F));
(3) wi(A) = p;(fij(A)) (for short: w; = wj o fij);

Definition 22 captures the setting in [20]. We point out the strength of condition
(3). For instance, it implies that, whenever i < j,

wj(S25\ fij(§2;)) = 0.

Albeit rather strong, the previous assumptions do not suffice to define a o -algebra
on 2 (as wrongly claimed in [19]). Hence the notion of pseudo probability space and
the statement of [20, Theorem 3].

From now on, we further assume that
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— [ is countable;
— foralli < j, f;; is a measurable function.

The latter is a quite natural assumption on maps between probability spaces.

Then we endow 2 with a structure of probability space.

We let fi(Fi) = {fi(A) : A € F;}and R = Uie, fi(Fi). We claim that R is a
ring of subsets of Q. Clearly, ¥ € R. Let X = f;(A),Y = f;(B), for some A € F;
and B € Fj and leti, j < k. By (x) above, we have:

XUY = fi(fix(A) U fi(fix(B)) = fi(fik(A) U fix(B)) € fi(Fk) S R.

Similarly,

X\Y = fi(fik (AN \ fi(fix(B)) = fi (fit(A)\ fx(fjx(B)) € fi(Fi) € R,

where the rightmost equality holds by injectivity of f.
We define i : R — [0, 1] as follows: for A € F;, we let

n(fi(A) = pi(A).

First, we show that p is well-defined. Let us assume that f;(A) = f;(B). Let
i, j = k.Then fi(fixr(A) = fi(A) = fj(B) = fi(fjr(B)) and, by injectivity of fi,
we get fix(A) = fjx(B). Hence, by Definition 22(3), we get

wi(A) = i (fik(A) = ur(fjx(B)) = (B).

‘We notice that,

foralli e I, wpi=po fi (%)

Second, we prove that p is additive. Let f;(A) € F; and f;(B) € F; be disjoint.
Leti, j < k. The following hold:

w(fi(A)U f;(B) = u(fi(fik(A) U fi(fix(B))
= u(fik(fitk(A) U fix(B)) = i (fix(A) U fir(B))
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= i (fik(A)) + i (fjx(B)) = pi(A) + u;(B)
= wu(fi(A) + u(f;j(B)).

We need a preliminary result before proving that p is actually a pre-measure on R.

Lemma 23 Under the assumptions above, leti, j € I and let C € F;, B € F; be
such that f;(C) C f;(B). Then there exists D € F; such that f;(C) = f;(D).

Proof Let D = {w; € B : there exists w; € C with (w;, i)™ = (wj, j)7}. Clearly,
fi(C) = f;(D). It remains to prove that D € F;. Leti, j < k € I. From f;(C) =
fi(D), we get fi(fik(C)) = fi(fjx(D)). Hence fix(C) = fjr(D), by injectivity
of fi. Therefore fﬁcl(f,-k (C)) = D. Moreover, fix(C) € Fg, by Definition 22(2).
Hence D = fﬁ(l(f;k(C)) € F;, by measurability of f. O

Let {f;,(A,) : n € N} € R be a family of pairwise disjoint sets such that
UneN fi,(An) = fk(A), for some A € Fi. By Lemma 23, for each n € N there

exists B, € Fi such that f; (A,) = fx(B,). Notice that the B,’s are pairwise dis-
joint. We have:

w (UN fin (A,») =u (LIJ\; fk<Bn>> =u (fk (UN B)) = 1k (LIJN Bn>

=D mk(By) =) u(fi(By)

neN neN
= > u(fi, (An),
neN

where the second-last equality holds by (xx).

Hence u is a pre-measure on R. By the Carathéodory’s extension theorem, u
extends to a measure, that we denote by the same name, on the o -algebra 7 generated
by R. We claim that p is a probability measure.

First of all, since Q = (J;¢; fi () and I is countable, & belongs to F. Hence
F is actually a o-algebra on 2. Therefore, in order to prove that u is a probability
measure on F, it suffices to verify that the outer measure p* associated to u satisfies
the condition u*(2) < 1.

The latter follows by fixing an enumeration {i,, },en of / and by noticing that €2 is
the disjoint union of the family

@)\ J fi;(Qi):neN}CR.

0<j<n

Moreover, w( f;,(2;,)) = 1 and, for all 0 < n,

p(fi @i\ |J fij@i) =0,

0<j<n

Hence u*(2) < 1.
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We call ((2, F, u), (fi)ier) the direct limit of (($2;, Fi, i), (fij)i<ji jer-

Eventually, we briefly comment on the extension of the direct limit construction to
type pre-structures. Hence, as in Sect. 6.5, we forget about the assignments of values
to propositional variables. The notation introduced in the first part of this section is in
force.

We fix a direct system ((2;, 7, T;), (fij))i<j.i,jer of type pre-structures, where
(2, (fij))i<j,i.jer 1s a countable injective direct system. We form the set-theoretic
direct limit (€2, (fi)ics) and, as above, we denote by F the o-algebra generated by
Uier fi(FD).

Forall w € 2, let

I, = {i € I : there exists w; € Q; such that (w;, i)~ = w}.

The set I, is a directed subset of 1.

We may consider the direct subsystem (($2;, F;, T; (w;), (fij))i<j,i,je1, Of prob-
ability spaces. Assuming that the latter satisfies conditions (2) and (3) in Def-
inition 22 and that the f;;’s are measurable, we denote its direct limit by
((QRw, Fos o), (f)iel,)). Therefore ,, is the quotient set of Uielw(Qi x {i})
with respect to the restriction ~,, of ~ to ;. 1, (i x {i}). We define the map
T:Q2— Uyeq AQu, Fo) by letting

T(w) =, foralw e Q.

We notice that the structure (2, F, T) is not a type pre-structure, simply because
each T (w) is a probability measure on F,, not on F. Apart from the very special case
when, for all w € 2, I, = I (the latter implies that (2, F) = (R4, F»)), there seems
to be no intuitive way of obtaining a direct limit pre-structure.
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