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P (T(X1)|X2) = P(T(X1))
P (T (X2)X1) = P(f(X>2))
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Independent Natural Extension



Two very useful properties

External additivity
(P ® Py)(f(X1) +h(X2)) = P1(f(X1)) + Po(h(X2))

Factorisation

(P1 ® Pp)(g(X ) ))
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Independent Natural Extension
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Williams-coherence
to the Rescue!
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Two very useful properties

External additivity \/
(P ® Py)(f(X1) +h(X2)) = P1(f(X1)) + Po(h(X2))

Factorisation \/
(P1 ® P5)(g9(X1)h(X2))

_ JPa(9(X1))P,(h(Xz2)) if P(h(Xz)) =0
P1(9(X1))P,(h(X2)) if P(h(Xz)) <0

if g > 0 is Bi-measurable
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