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Abstract

Let Q be a set, let M be a sigma algebra of subsets of 2 and let p
be a nonnegative additive set function defined in M. Further, let X be a
normed space of measurable real functions defined in a set €2, suppose that
X contains characteristic functions of sets from M and let M : X — R be
a continuous and reflexive functional. Assume that M is strictly increasing
i.e. Mf > Mg whenever f > g and p({f > g}) > 0. We prove that there
exist a positive additive set function P and a strictly increasing continuous
function ¢ : R — R such that (P(A) > 0 <= p(A) > 0) and M f =
0 ' (fqpo fdP) if and only if for every function z : Q x Q@ — R such
that x(s,-) and z(-,t) belong to X, as well as Mz :="s — Max(s,-)”and
Mgz ="t — Mx(-,t)”, we have

M (M[S]I) =M (Mmﬁ).



