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1. Introduction

Mutual absolute continuity is a property that two probability mea-
sures can have with respect to each other. Two probability measures, P
and Q, defined on the same probability space are mutually absolutely
continuous if the probability of an event according to P is zero, then
the probability of the same event according to Q is also zero, and vice
versa. Events with zero probability can be interpreted as unexpected
events and can be represented by fractal sets, i.e. sets with a non-integer
dimension which is less than the dimension of the probability space.
Fractal sets are mathematical constructs with self-similarity at different
scales, and they can be employed to model complex and irregular
patterns. Absolute continuity of conditional probability measures plays
a key role in reaching Bayesian consensus so in this paper, the role of
fractal sets is highlighted. These sets are used to represent unexpected
complex events in updating the partial knowledge of individuals and in
achieving Bayesian consensus. Bayesian consensus is a concept rooted
in Bayesian probability theory and decision theory. In the context of
consensus, it refers to a process of combining individual beliefs or
opinions to arrive at a group or collective decision in a rational and
probabilistic manner. Bayesian methods are particularly useful when
dealing with uncertainty and incomplete information. Each participant
starts with their own beliefs, expressed as a probability distribution
over possible outcomes or hypotheses. These initial beliefs are repre-
sented by a prior probability distribution. It reflects the individual’s
uncertainty about the true state of affairs before considering any new
information. As new evidence or information becomes available, in-
dividuals update their beliefs using Bayes’ theorem. Bayes’ theorem
allows the incorporation of new evidence into the existing beliefs
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to form a posterior probability distribution. The process of updating
beliefs and reaching a consensus can be iterative, especially if more evi-
dence becomes available over time. Participants continue to adjust their
beliefs based on the most recent information. The Bayesian approach to
consensus has several advantages. It allows for a formal and principled
way to update beliefs in the face of new evidence. Additionally, it pro-
vides a clear framework for incorporating uncertainty and quantifying
the degree of belief in different outcomes. The merging of opinions,
often referred to as opinion aggregation or consensus building, in-
volves combining the individual viewpoints or preferences of a group
of people to form a collective decision or judgment. Applications of
Bayesian consensus can be found in various fields, including statistics,
artificial intelligence, decision analysis, and even in social sciences
where opinions or judgments from different individuals need to be
combined in a systematic and principled way. In [1], it is established
that the distance between two conditional probabilities, denoted as
P(-|G,) and O(-|G,), defined on the same o-field, converges to zero,
except on a Q-probability zero set, under the condition that P and
Q are mutually absolutely continuous. This result, grounded in the
martingale convergence theorem, indicates a convergence or merging
of opinions as information increases. The concept of weak merging has
been explored in [2], while consensus among Bayesian decision-makers
has been investigated in [3,4]. Absolute continuity has been examined
in ergodic theory [5] and learning in a stationary process has been
studied in [6]. This paper delves into the analysis of whether a similar
result holds for a novel model of coherent upper conditional previsions
defined in metric spaces using Hausdorff outer measures, introduced
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to represent partial knowledge [7-11]. Here, the conditioning event
signifies the available information, and the complexity of information
is expressed through the Hausdorff dimension of the conditioning event
because the Hausdorff dimension of a set B is an aggregation operator
since it is the Sugeno integral of 4*(B) as function of x with respect
to the Lebesgue measure as proven in [12]. So for any set B such
that the Hausdorff dimension is known, the Sugeno integral of the
Hausdorff measure 4*(B) as function of x with respect to the Lebesgue
measure can be compute. Examples are given in [13]. The central
question revolves around understanding the relationship between par-
tial knowledge generated in different metric spaces based on the same
information. Hausdorff dimensions were introduced in probability the-
ory [14] to calculate the dimensions of sets where the strong law of
large numbers is violated in a Markov chain. The measures of subsets
with respect to different metrics can vary significantly, and the same
subset may have different Hausdorff dimensions. If the metrics are bi-
Lipschitz equivalent, then a set possesses the same Hausdorff dimension
in the two metric spaces, and the Hausdorff measures are proven to be
mutually absolutely continuous.

This paper establishes that given a metric space (£2, d), where Q is a
set with a positive and finite Hausdorff outer measure in its Hausdorff
dimension, and given any metric d’ bi-Lipschitz equivalent to d, then
the coherent upper conditional probabilities defined by Hausdorff outer
measures on (£2,d) and on (£2,d’) are mutually absolutely continuous.
Given a set B with a positive and finite Hausdorff outer measure in its
Hausdorff dimension in the metric space (£2, d), the class K of coherent
upper conditional probabilities defined by Hausdorff outer measures
on (£2,d") is considered, and they are shown to be mutually absolutely
continuous with respect to the upper conditional probability defined by
Hausdorff outer measures with respect to the metric d.

In summary, this paper establishes that the distance between two
coherent upper conditional previsions defined by Hausdorff outer mea-
sures, with respect to bi-Lipschitz equivalent metrics, converges to zero
as the information increases. Two conditional probabilities are consid-
ered mutually absolutely continuous if they share the same null sets,
i.e., P(A|G,) =0 < Q(A|G,). It is crucial to note that the concept of null
sets, representing sets with zero probability, is integral to the support
of a probability measure, and the existence of the support depends
on the properties of the underlying topological space. Specifically, if
the topological space is not second countable, meaning there is no
countable collection V of open sets such that any open subset of the
topological space can be expressed as a union of elements of V, then
the support may not exist. However, in the case of a separable metric
space, which possesses a countable dense subset, it is second countable.

In general, across topological spaces or metric spaces, the support of
a measure may or may not exist. One advantageous aspect of defining
coherent upper conditional probability in a metric space using Haus-
dorff outer measures is that if the metric space is separable, the support
always exists. Conversely, if the metric space is not separable, then
the Hausdorff outer measure of any sets is infinite, and coherent upper
conditional probabilities are defined, according to the proposed model,
by a 0-1 valued finitely additive but not countably additive probability.
This ensures that events with zero probability are consistently defined
when representing opinions in a metric space using coherent upper
conditional probabilities.

The model considered in the paper and based on Hausdorff outer
measures is able to represent unexpected events which are represented
by sets with zero probability. The advantage to define coherent upper
conditional probability in a metric space by Hausdorff outer measures
is that if the metric space is separable the support always exists and
if the metric space is not separable then the Hausdorff outer measure
of any set is infinity. So in any case the events with zero probability
can be determined. We can also observe that the more general models
proposed by Walley [15], may be not able to represent events with zero
probability different from the empty set as it occurs for the vacuous
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upper and lower probabilities, defined by P(A) = max(I 1) and P(A) =
min(1 4).

It important to note the role of the Hausdorff outer measures to
prove the convergence of the opinions; all findings given in the paper
hold because coherent conditional upper bounded defined with respect
to Hausdorff outer measures satisfy the disintegration property on every
Borel partition. It occurs because Hausdorff outer measures are metric
outer measures and so all Borelian sets are measurable with respect to
Hausdorff outer measures. Disintegration property does not hold for a
general model of upper conditional prevision.

2. Coherent conditional upper bounds

Let B be a partition of a non-empty set 2 and let g(£2), the class
of all subsets of €. A random variable is a function X : @ - R =
RU{—00,+0} and the class of all random variables is denoted by R(£2)
and it is not a linear space; in fact, if random variables take values
—00, +o0 then the sum between two of them can be not defined (when
for the same w one takes value +co and the others —oo).

Denote by L(£2) C R(£2) be the linear space of all bounded random
variables defined on £; for every B € B denote by X|B the restriction
of X to B and by sup(X|B) the supremum of values that X assumes
on B. Let L(B) be the linear space of all bounded random variables
X|B. Denote by I, the indicator function of any event A € g(B),
ie. I,(w)=1ifw € Aand I,(w) = 0if w € A°. For every B € B let K(B)
be a linear space of random variables X|B with X € R(£). Coherent
conditional upper bounds CC P(-| B) are real valued functionals defined
on a linear space K(B).

Definition 1. Coherent conditional upper bounds are functionals
CCP(:|B) defined on a linear space K(B) with values in the real
number, such that the following axioms of coherence hold for every
X and Y in K(B) and every strictly positive constant A:

(1) CCP(X|B) < sup(X|B);

(2) CCP(AX|B) = ACCP(X|B) (positive homogeneity);
(3) CCP(X +Y|B) < CCP(X|B)+ CCP(Y|B) (subadditivity).

Definition 1 is the definition of coherent upper conditional prevision
given in Walley [15,16] if K£(B) coincides with L(B). The conjugate co-
herent conditional lower bound of a coherent conditional upper bound
CCP(X|B) on K(B) is defined by the conjugacy property CCP(X|B) =
—CCP(-X|B). If CCP(X|B) = CCP(X|B) = CCP(X|B) for every X
belonging to X(B) then CCP(X|B) is called a coherent linear condi-
tional prevision and if X(B) = L(B) then CC P(X|B) is a linear, positive
and positively homogeneous functional ([17-20] [15, Corollary 2.8.5]).

From axioms (1)-(3) and by the conjugacy property we have that

CCP(Ig|B)=CCP(Ig|B)=1

In Walley [15] the restrictions of the functionals m(X | B) defined
for B € B and X € L(B) satisfying axioms (1)—-(3) and such that
CCP(Ig|B) =1 are called separately coherent.

The unconditional coherent upper bounded, denoted as CCP =
CCP(-|Q2) emerges as a specific instance when the conditioning event
is €. Coherent upper conditional probabilities are specifically derived
when considering only 0-1 valued random variables.

Definition 2. Given a partition B and a random variable X € L(£2), a
coherent conditional upper bound CC P(X|B) is introduced as a random
variable on Q taking the value equal to CCP(X|B) if @ belongs to the
element B of the partition.

Definition 3. A bounded random variable X € L(£2) is designates B-
measurable (or, measurable with respect to a partition B of Q) if it is
constant on the atoms of the partition.

The following necessary condition for coherence holds [15, p. 292]:
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Proposition 1. If CCP(X|B) is a coherent linear prevision for every B
that belongs to a partition B of Q then CCP(X|B) = X for all random
variables X € L(£2) that are B-measurable.

2.1. Coherent conditional upper bounds defined with respect to hausdorff
outer measures

In the axiomatic approach, as outlined in Section 34 of [21], the
concept of conditional expectation is established in relation to a o-field
representing conditioning events, denoted as G, through the Radon—
Nikodym derivative. In [22] it is demonstrated that when the o-field
G is properly encompassed within the o-field of the probability space
and includes all individual points in the interval [0, 1], the condi-
tional expectation determined by the Radon-Nikodym derivative lacks
coherence.

This lack of coherence arises due to a conflict with one of the
fundamental properties of the Radon-Nikodym derivative, which ne-
cessitates measurability concerning the o-field of conditioning events.
This requirement contradicts the essential condition for the coherence
of a linear conditional prevision, as reiterated in Proposition 1.

A new model of coherent upper conditional probability based on
Hausdorff outer measures on a metric space has been introduced for
bounded and unbounded random variables [11].

Hausdorff outer measures [23] [24] are examples of outer measures
defined on a metric space.

In the context of a metric space (£2,d) with the induced topology
T generated by the metric d, open sets in the topology are defined to
be the empty set and countable or finite unions of sets D,(x) = {a) S

Q :dw,x) < r}, where r > 0 and x € Q. This topology is the basis for
defining the Borel o-field /3, which is the smallest o-field containing all
open sets of Q.

The diameter of a non-empty set U in Q is denoted by |U| =
sup{ d(x,y) i x,yeU } A subset A of 2 is considered to have a §-cover

{Ui} if ACJ,U; and 0 < |U;| < 6 for each i.

For s > 0 and 6 > 0, the expression /, 5(A) = inf Y2, |U;|" is defined,
where the infimum is taken over all é-covers { U, ;; the Hausdorff
s-dimensional outer measure of A, denoted by h*(A). is obtained by :

1 (A) = lim h, 5(A)..

This limit exists but may be infinite since h,;(A) increases as &
decreases.

A subset F of Q is considered measurable with respect to the
outer measure i* defined on g(£2) if it decomposes every subset of
additively, meaning:

W (E) = h*(F N E) + h*(F° N E)

for all sets E C Q.
The property of being a metric outer measure ensures that if sets E
and F are positively separated (i.e., d(E, F) = inf{d(x, y) i x€E,ye

F} > 0), then:
KW (EU F) = h*(F) + h*(F)

According to Falconer’s Theorem 1.5 [24], as Hausdorff outer mea-
sures are metric outer measures, all Borel subsets of 2 are measurable.

For any set E, the Hausdorff outer measure 4°(E) is non-increasing
as s increases from 0 to +oo. The Hausdorff dimension of a set A,
denoted dimy (A), is defined as the unique value such that:

h(A) = 0 if 0 < s <dimy(A),
R3(A) = 0 if dimy(A) < s < oo.

Two distinct notions of equivalence can be applied to metrics:
Bi-Lipschitz equivalence [25] and topological equivalence.
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Definition 4. Given a metric space (£2,d), a metric d’ on £ is bi-
Lipschitz equivalent to the metric d if there exist two positive real
constants «, f such that

ad'(x,y) < d(x,y) < pd’(x,y)

Definition 5. Given a metric space (£2,d) and a metric d’ on 2 then
d and d’ are topological equivalent if they induce the same topology.

Proposition 2. Let (£2,d) be a metric space and d’ be a metric on Q
bi-Lipschitz equivalent to d. Then d and d’ are topological equivalent.

The following example shows that the converse is not true.

Example 1. Let (R",d) be the Euclidean metric space and let d’ be a
metric defined Vx,y € R" as follows
— - d(x,y
G = D
1+d(x,y)

Then d’ is topological equivalent to the Euclidean metric d, but it
is not bi-Lipschitz equivalent to d since there are not two positive real
constants a, f such that ad’(x,y) < d(x,y) < pd’(x,y)

In [7] the following result has been proved.

Theorem 1. Let (£2,d) be a metric space and let B be a partition of £2. For
B € B denote by s the Hausdorff dimension of the conditioning event B and
by h* the Hausdorff s-dimensional outer measure. Let mp be a 0-1 valued
finitely additive, but not countably additive, probability on g(B). Thus, for
each B € B, the function defined on g»(B) by

h¥(ANB) . s
T(AIB) ={ WaL 1 O<H(B) <o
mg(ANB) if h°(B)E€E {0,+c)}

is a coherent upper conditional probability.

If B € B is a set with a positive and finite Hausdorff outer measure,
the coherent upper conditional probability exhibits submodularity and
continuity from below. Additionally, its limitation to the category of all
measurable sets conforms to being a Borel regular, countably additive
probability.

If B € B is such that A°(B) € {0,+c0} then the coherent upper
conditional probability is defined by a 0-1 valued finitely additive, but
not countably additive, probability my on ¢(B). The existence of my is
a consequence of the prime ideal theorem and any mj is coherent. 0-1
valued finitely additive probabilities are in correspondence one-to-one
with ultrafilters.

If the conditioning set B is characterized by a Hausdorff outer
measure equal to zero or infinity, the coherent upper conditional
probability is established as a finite, 01 valued measure that is finitely,
rather than countably, additive. This ensures that, under this condition,
the confinement of the conditional probability to the Borel o-field
constitutes a complete conditional probability according to Dubins’
definition [26]. Specifically, it adheres to the comprehensive compound
rule for all Borelian sets A, B, C.

P(An B|C) = P(A|B N C)P(B|C)..
The class of all absolutely Choquet integrable random variables [27,
28] on B, i.e. the random variables X such that

1
o0 < _hs(.Q)

is a linear space [29] denoted by L*(B) In [11] the following
theorem has been proven:

/ |X|dh* < +00 if 0 < h*(B) < +0
B

Theorem 2. Let (2, d) be a metric space and let B be a partition of Q. For
B € B denote by s the Hausdorff dimension of the conditioning event B and
by h* the Hausdorff s-dimensional outer measure. Let mp be a 0-1 valued
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finitely additive, but not countably additive, probability on g(B). Then for
each B € B the functional CC P(X | B) defined on the linear space L*(B) by

CCP(XIB)={ wg Jn XA 1f 0 <H(B) < oo
[z Xdmg  if h5(B)€ {0,+o0)

is a coherent conditional upper bound if B has positive and finite Hausdorff
measure in its Hausdorff dimension. Moreover it is a linear prevision whose
restriction to events assumes only the values 0 — 1 if B has Hausdorff outer
measure in its Hausdorff dimension equal to zero or infinity.

In Theorem 7 of [11] it is proven that coherent conditional upper
bounds defined by Hausdorff outer measures as in Theorem 2 satisfy
the disintegration property

CCP(CCP(X|B)) = CCP(X)

for every random variable X € L*(£2) and for every partition, whose
atoms are h*-measurable where s is the Hausdorff dimension of (.

3. Absolute continuity of coherent upper conditional probability
measures defined by hausdorff outer measures

In this section, we introduce the concept of absolute continuity for
coherent upper conditional probabilities. We demonstrate that coher-
ent upper conditional probabilities, defined on a metric space (£2,d)
through Hausdorff outer measures as presented in Theorem 1, are
absolutely continuous concerning any coherent upper conditional prob-
ability defined by Theorem 1 in a metric space (£2,d’), where d’ is a
bounded metric that is bi-Lipschitz equivalent to the metric d. This
phenomenon arises due to the fact that events with zero Hausdorff
measure in a metric space also possess Hausdorff measure equal to zero
in a metric space with a bi-Lipschitz equivalent metric.

Theorem 3. Let (£2,d) be a metric space, let d and d’ be two metrics on
Q bi-Lipschitz equivalent and let h* and hi be the s-dimensional Hausdorff
measures defined respectively in the metric space (£2,d) and (£2,d’). Then
there exist two positive real constants a, f such that

ak(E) < h*(E) < phi(E)

Proof. The result follows by the definition of Hausdorff outer measures
and by the fact that the metrics are bi-Lipschitz equivalent (see Lemma
1.8 of [24]).

Theorem 4. Let (2,d) be a metric space and let d' be a metric on
Q bi-Lipschitz equivalent to d. Then the Hausdorff dimension of any set
A € g() is invariant in the two metric spaces (22,d) and (£2,d").

The Hausdorff dimension of any set A € ¢(£2) is not invariant with
respect to two topological equivalent metrics which are not bi-Lipschitz
equivalent.

Example 2. Let 2 = [0,1] and let d be the Euclidean metric
d(),w,) = |o) — o]
and let d’ the discrete distance,i.e.

.
d'(wl,w2>={ —

) =Wy
otherwise.

Clearly d and d’ are not topologically equivalent; in fact all subsets
of Q are open sets in the topology induced by d’ since D,(x) =
{we R :dwx)<r}={x}ifr<land D,(x)={we€ R :dw,x)<r}=
Q if r > 1, while singletons are not open sets in the topology induced
by the Euclidean metric.

Example 3. Let (R?,d) be the Euclidean metric space and let d”’ be
the metric defined by
d"(x,y) = max {|x1 = yililx = J’2|} .

Then d and d” are topologically equivalent.
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The notion of boundedness of a set depends on the metric.

Definition 6. A metric on 2 is bounded if diam(Q) is bounded. A
metric space (£2,d) is bounded if d is bounded.

Proposition 3. Let (2,d) be a metric space and suppose (2 is a set with
Hausdorff outer measure, in its Hausdorff dimension, positive and finite.
Then (£, d) be a bounded metric space.

Definition 7. Let x4 and v be two coherent upper probabilities measures
on the same o-field 7. Then v is absolutely continuous with respect to
u, (u < v, for short) if u(A) =0 = v(A) =0 for every A € F.

The vacuous coherent upper prevision CCP(X) = sup {I,(») : ® € 2}
is not absolutely continuous with respect to any coherent upper condi-
tional prevision.

Theorem 5. Let (£2,d) be a bounded metric space where £ is a set with
positive and finite Hausdorff outer measure in its Hausdorff dimension.
Consider B, a partition of 2, and let d’ be a bounded metric on 2 that is bi-
Lipschitz equivalent to d. For every B € B with positive and finite Hausdorff
outer measures in its dimensions in both metric spaces, the coherent upper
conditional probabilities ugz and vg, defined respectively in (2,d) and
(22,d") as in Theorem 1, are mutually absolutely continuous.

Proof. The given statement implies that since d’ is a bounded metric,
according to Theorem 3, 2 has a positive and finite Hausdorff measure
in its Hausdorff dimension, also in the metric space (£2,d’). Let s be the
Hausdorff dimension of B, let 4° and hi be the s-dimensional Hausdorff
measure in the two metric spaces and let yz and vy be the two upper
conditional probabilities on g(B) defined by

hi(An B)
1 (B)

h*(ANn B)

Ha(A) = =

and vg(A) =
Since d’ is bi-Lipschitz equivalent to d by Theorem 3 we have that
there exist two positive real constants a« and f such that
ﬁgﬁ<”mﬁzmm)<ﬁMM)
h3(2) — h3(2) — hi(())
so that v(A) = 0 implies u(A) = 0 and u(A) = 0 implies v(A) = 0.

av(A) = a

= pv(4)

4. Credal sets of coherent countably additive conditional proba-
bilities defined by hausdorff measures with respect to bounded
bi-lipschitz equivalent metrics

In this section, we establish a proof demonstrating that the distance
between coherent conditional probabilities, defined by Hausdorff mea-
sures with respect to metrics that are bi-Lipschitz equivalent, converges
to zero as the amount of information increases. Consequently, the
credal set, as defined in [30], encompassing all these coherent condi-
tional probabilities, symbolizes opinions that converge or merge with
the accumulation of information, aligning with the concept introduced
in [1].

Definition 8. Let (£2,d) and (£2, d;) be two metric spaces and let B be
a partition of . Let B € B be a set with positive and finite Hausdorff
outer measures in its dimensions in both metric spaces and denote by
up and viy the coherent conditional probabilities defined on the Borel
o-field B by Theorem 1 in the two metric spaces. The distance between
pup and vi is defined by

sup |up(D) = vip(D)|
where the supremum is taken over D € BB

In the paper of Blackwell and Dubins [1] it is shown that, given
a monotone increasing or monotone decreasing sequence of o-fields
{G,}, the distance between two conditional probabilities defined in
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the axiomatic way on the same o-field, P(-|G,) and Q(:|G,), goes to
zero as n goes to +oco except on a Q-probability zero set, if Q is
absolutely continuous with respect to P. This result is an application of
the Radon-Nikodym derivative and the generalized martingale conver-
gence theorem. In the next section martingales with respect to coherent
conditional (upper) bounds defined by Hausdorff outer measures are
introduced.

4.1. Martingales with respect to coherent conditional upper bounds defined
by hausdorff outer measures

Martingales are defined in the context where coherent conditional
bounds are established using Hausdorff measures rather than the Radon-
Nikodym derivative. Several generalized martingale convergence theo-
rems are proven within this framework.

Consider the o-field F generated by a finite or countable partition
B of Q. This o-field contains sets that are finite or countable unions of
the atoms of the partition. It is the smallest o-field that encompasses
the partition B. In this setting, the coherent conditional upper bound
CCP(X|B) is a random variable defined on  that associates with each
w € 2 the value CCP(X|B) = CCP(X|B) if w belongs to B.

Definition 9. Let (£2,d) be a metric space, where Q is a set with
positive and finite Hausdorff outer measure in its Hausdorff dimension
s. Let {B,} be a sequence of Borel finite or countable partitions of
Q and let F, be the o-field generated by B;,B,,...,B,. We have that
F,CF,, forallne N and if ¥ = | J,F, is the o-field generated by all
F, then 7 = B. Let X|, X,, ... be a sequence random variables in L*(Q).
The sequence {(X,.F,) : n=1,2,...} is a martingale if

CCP(X,,|F,) = X,..
Example 4. Let Z € L*(2) and F, non-decreasing Borel o-fields. Then
(X By in=12} = {CCP(ZlF,,),n - 1,2,...}

is a martingale relative to {F,.n=1,2,...}. In fact, since F, cF,,, and
CCP satisfies the disintegration property on every Borel partition, we
have

CCP(X,,,|F,) = CCP(CCP(Z|F,,)|F,) = CCP(Z|F,) = X,,.

Remark 1. The difference with the axiomatic definition of martingales
(see for example [21, Section 35]) is that in Definition 9 the random
variables X, are not required to be measurable with respect to the o-
field of the conditioning events F,. It occurs because coherent upper
conditional probabilities are defined on ¢(£) so no measurability
condition is required for a random variable.

4.2. Merging for coherent upper conditional probabilities defined by haus-
dorff outer measures

In this section we investigate if coherent upper conditional proba-
bilities assigned by Hausdorff outer measures in different metric spaces,
whose metrics are bi-Lipschitz, merge with each other. The following
results hold since Hausdorff outer measures are metric outer measures
and so all Borelian sets are measurable with respect to Hausdorff outer
measures.

Denote by H,(w) the atom of the ¢-field F, containing w.

Definition 10. Let (£2,d) and (£2,d;) be two metric spaces where Q2 is
a set with positive and finite Hausdorff outer measure in its Hausdorff
dimension s. Let {B,} be a sequence of Borel finite or countable
partitions of £ and let F, be the o-field generated by B,,B,, ...,B,. Let
H, € F, be a set with positive and finite s-Hausdorff outer measures in
both metric spaces and denote by yj and V;ﬂ, the coherent conditional
probabilities defined on B by Theorem 2 in the two metric spaces. Then
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Hp, Terges to ul, along {Fn}ﬂ:1 if for all € > 0 there exists N = N (¢, ®)
such that for all "> N such that H, € F,, is a set with positive and finite
s-Hausdorff outer measures in both metric spaces and all w € 2

|u(A|H (@) — p'(A|H,(w))| < € for all A € B.

Next theorem shows that the Doob’s martingale convergence the-
orem holds for martingales defined by coherent conditional upper
bounds as in Theorem 2

Suppose that F, are o-fields satisfying F; ¢ F, c ... ¢ F,. If the
union |57 | F, generates the o-field F,, this is expressed by F, 1 F,.

In the sequel we prove that

« X, = CCP(Z|F,) are uniformly integrable (Theorem 6)

c X, = m(leH) converges to X (Theorem 7)

« if X, converges to X then by the uniform integrability we prove
that [, Xdug = [,; Zdug = [,; CCP(Z|F)du, for all atoms H
of F, (Theorem 8).

Definition 11. A sequence {X,} is uniformly integrable if
lim sup/ | X,ldug =0..
@z n Jix, |2

Theorem 6. If Z is a random variable in L*(Q), (ie. Z is a Choquet
integrable random variable) and F, are non-decreasing Borel-c-fields then
the random variables CCP(Z|F,) are uniformly integrable.

Proof. Since |[CCP(Z [F)| < CCP(zZ |IF,), Z may be assumed non-
negative. Let A4,, = CCP|Z||F, > a} then, since the disintegra-
tion property holds for coherent conditional upper bounds defined by
Hausdorff outer measures on Borel partitions, we have

/ CCC(Z|F,)dug = / Zdug.
AO’,H a,n

Then by Lemma 2 p. 491 of [21] the random variables CCP(Z|F,)
are uniformly integrable.

Theorem 7. Let 2 be a set with positive and finite Hausdorff outer measure
in its Hausdorff dimension and let X, = CCP(Z|F,) then X, — X with
probability 1, where X is a random variable such that CCP(|X|) < co.

Proof. Since X, = CCP(Z|F,) is a martingale and Z is Choquet
integrable then X, is a bounded non-decreasing sequence then X, -» X
with probability 1, where X is a random variable such that CCP(| X|) <
0.

Theorem 8. Let 2 be a set with positive and finite Hausdorff outer measure
in its Hausdorff dimension and let Z be a random variable belonging to
L*(£2). Let F, be non-decreasing Borel-o-fields such that F, 1t F_, then
CC_P(Z|F”) — CCP(Z|F,) with probability 1 with respect to .

Proof. Since Z is a random variable in L*(£), by Example 4 the
random variables X, = CCP(Z|F,) form a martingale, according to
Definition 9. Since CCP(]X,|) < CCP(|Z]|) < « then the X, converge
to an integrable X. We have to identify X with CCP(Z|F,). Let H be
an atom of the o-field F,, with positive and finite Hausdorff measure
in its Hausdorff dimension s equal to the Hausdorff dimension of Q.
By the uniform integrability (Theorem 6) it is possible to integrate to
the limit so that [, Xdug, = lim,_,, [ X,dug; since the atoms H of
the o-fields F, are Borel-measurable the coherent conditional bounds
satisfy the disintegration property and we obtain

lim /X,,d,m:/ P(Z|F,,)d,49=/ Zdug
n—+oo H H H

Therefore [, Xdug = [,; Zdug, for all atoms H of F, with positive
Hausdorff measure . By the disintegration property
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/Xdﬂ:z:/ Zd#.rz=/ CCP(Z|F)dug
H H H
so that

X =CCP(Z|F).

Remark 2. The previous theorem holds for every Choquet integrable
random variable with respect to 4, when the increasing information is
represented by a sequence of Borel o-fields; all results hold because co-
herent conditional upper bounds defined with respect Hausdorff outer
measures satisfy the disintegration property on every Borel partition.
It occurs because Hausdorff outer measures are metric outer measures
and so all Borelian sets are measurable with respect to Hausdorff
outer measures. In the proof of Theorem 2 of the paper of Blackwell
and Dubins [1] a similar result is proven for F_-measurable random
variables to assure that conditional probabilities, defined by probability
measures which are absolutely continuous, merge for F,, not only
containing Borel sets.

Theorem 9. Let (£2,d) be a metric space where Q is a set with positive
and finite Hausdorff outer measure in its Hausdorff dimension s and let d;
be a metric bi-Lipschitz equivalent to d. Let 13 the Borel c-field of the metric
spaces (£2,d) and (2, d;). Let H € F_, with Hausdorff dimension equal to
s. Denote by h* and by h; respectively the s-dimensional Hausdorff measure
with respect to the metric d and d,. Let H be an atom of positive and finite
s-dimensional Hausdorff outer measure in the two metric spaces and yy (A)
and ﬂ;I(A) the coherent upper conditional probabilities defined by

h*(A) hi(A)
hs(H) R(H)'

Hp(A) = and p' (A) =

then u',, merges to uy for all A € p(£2).
Proof. Since H has positive and finite Hausdorff outer measure in its

Hausdorff dimension s equal to the Hausdorff dimension of 2, the
coherent upper conditional probabilities ;4;{ and uy are defined by

_ CCPU 4np) ; _ CCPU4np)
)= =5y ) = =
so that by Theorem 8
_CCPUpny) = _ CCPUng)
uy(A) = ) CCP(Unm)Fs) = W = Hy(4)

for all w € H, that is x4/, merges to uy.

Remark 3. It can be noted that when the Hausdorff measure of set H
equals zero or infinity, such as in the case of a countable set, Theorem 2
defines a coherent conditional probability through a 0-1 valued finitely
additive probability that lacks countable additivity. In such scenarios,
Theorem 8 is not applicable. In fact, there are instances where 0-
1 valued conditional probabilities exist, displaying mutual absolute
continuity but failing to converge. An illustrative example can be found
in Section 6 of [1].

For each H atom of F with positive and finite Hausdorff outer
measure in its Hausdorff dimension s let u, be the coherent upper
conditional probability defined by Theorem 2 in (£2,d) and let K =
[ylﬁ, ;4%,, ...] be the credal set of all coherent upper conditional proba-
bilities y;, which are defined by a distance which is bi-Lipschitz with
respect to d. So each ”j!; is absolutely continuous with respect to up.
Then the credal set K; represents the class of the opinions of the
individuals, which agree when the information increases.

5. Conclusions

Conditional probability can be naturally understood as represent-
ing an individual’s belief or opinion regarding an event, considering
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information provided by a o-field or a partition. The findings in [4]
suggest that if two individuals’ opinions, expressed through conditional
probabilities, align on events with positive probabilities under the first
probability measure, then these events will also have positive proba-
bilities under the second probability measure, leading to convergence
when the number of observations increases.

When coherent upper conditional probabilities are defined within
a metric space, as proposed in this paper, different individuals may
establish coherent upper conditional probabilities in distinct metric
spaces. The presented results demonstrate that when diverse opinions
are captured by coherent upper conditional probabilities defined by
Hausdorff outer measures in various metric spaces, with metrics that
are bi-Lipschitz equivalent, the distance between these upper condi-
tional probabilities approaches zero as the cardinality of the o-field
of conditioning events increases. This phenomenon exemplifies the
"merging of opinions with increasing information”.

However, it is important to note that the above result does not hold
if the conditioning event has a probability of zero or infinity. In such
cases, the conditional probability is defined by a 0-1 valued finitely
additive but not countably additive probability and there are instances
in literature of 0-1 valued probabilities that are mutually absolutely
continuous but do not converge.
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