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Let F be a G- algebra .

Oef
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Tet 3 be a a- system .

.

Let D be a d- system
Assume BCD.
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GCI> c-D.
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I := once)
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Formally :
this is a unique probes . areas
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(Kolmogorov's extension theorem]
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All events in F are

approximate Ry cylinder
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Pp ( Aa Psu ) → 0

PEE want to use Dynkin 's
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So by Dyadic 's lemma :
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Remains to check that D
is a d- system
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Proofs
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