Gomesalized Kamtorovich - Rubinstein
DMMM'\/ b&/mJ HanseAoell amed Kewlorovich

l’(ad”a Me&s;hs PW*( Uueo‘(
Berbura kah;s Lutz Schroofes
\S(Mag F“S\‘Qf

Dv\'\S \9 W S~ ESSPM Er lowse,ﬁ - UEM!’JU‘S




K ownborovich - Rubinglin Dua by A
’ serefe l')roE.J-'s]r.

Mdﬁ(’ on X - ? /"fwﬂ'fc on @X
/‘1&”\00‘( /{: Tr \» (
ansport Plaws  § e D KX
04| 0 | o0 o4 S Zyg(m):/ﬁ(x)
04101 ot ng(,w‘:l)(y}
0304 [03 ] ZY $lug) dluy) = Es/o()

gl

/‘
Drgtnce - J“,@)@p): nt {/l?g(o() ’ g s )‘ramgioorf ()Aug




V O Lwov(cl\ - lzuhihs Ltim Duct "'(’1 diserefe ProQ.J.';Ir.
7 \ on )(

Mebric om X~ 7 Mekric on ZDX

Mebod 2 - Price fumchons £() = price ab which ’OS;SL'(S Firm bugs
S(Y) = price of which 1} S&u.t bacl(
S-'t- 3(((), p(x)éo((x,y) : ,.of- cL@wpu fo "\'wus(iol‘ yowse(c

‘ K
Dictowce - 2 (0')(/,4,0): Sup { E’[S)' [E/,(F) ' (F’3) \{al-'of Pal'r of
Pr ice (lﬂ\CL\W\J g

T‘\eme,w\ The 04/\'5(‘0/\(63 u{mciooe: JK(A\OA,ﬂ: §w(o¢)(/,,o)




&eo((cc(l{ Ll H\'rxgg %‘ COWP k"i\JS

ExPQquakO'V\ lE ; O("’ [O/’f—_” — ( X') ZO/"])
( ¢ (o BO)
vV

Preo‘"ca‘e LQ‘IMS >\3 (X —) [O, 4:& > — ( X — [O’ {'1)

Crwus‘wa P(am:gé (X“'/) o1, E(S)‘/A, ﬁz(g)z‘f
’ COWPMS fé (X"\/) S'{- E({\:tn WZ&): t?.




GOM ef ali%eo( Ccms(‘(uci{w\.s [ F"‘u‘{ pelml”'wS)
r: XY (o4]  teFk tef? X pfe4~(fmws (e T

Weoscesstoin lax exlension:

W, () (o d) = { |4 is cupligof £,,,}
KMX’O‘(’O\/;CL\ [a)( Wl‘eﬂs'lcld‘. Ltumcaled subkrachan: y@x:mw(fx,o)
K;e' (e)(4, £,) = sup { l (Eﬁ) r~nw94<f>.§

(Q: X=[04] S:\/%IOA]) rnoexp, © \7’)97, S(L/)-f(y){r&,y)




GQM 7 a(izeo( Ccms(vaci{w.s [ R“J°M&|""CS>
0{ PSUAolomd.r(c o >( %MflGFX >\ prec}-(thp“m6 Co( F

\/\)chQfs«[?in ["(\Wg‘

W, @) (4, 2,) = inf { l{ ! Cowp[\h\%o( Lt i
,/( antorovich {i a‘l'ms'. ""’W\\’W‘Ve
K ) (4,4) = sup K <><,on;>m,;¢>k

Euchdeom oliskunce




Ganesalized Dual(h?
Foc whih [ amdl ) oo we hawe ..
Dualiky:
YNCE TREV ol peenclomebrics d
cUTG) = W) b el by reladions

Corresdocywlw(_e_: R@P'&CQ L ,_, S ! “A MZI}: Su& {/< ;m()
\'e




Ge«er\'c Resul LS

Theorem We alwa({g have MAS\’J{\ owmol K‘:( SW)\ '

[l’SaUUA(Bmc[\Q  Wesgham Mo %204?]

_”\eorw We o(watfs have CN(QS?MQMC%
()(A = \U(\ MO( M‘/‘;d = w(\ .

(Wi, sclacks 20| A is bosed on o fachor gresdution of F anel may this e vey lomg




Ovesview of [esul bs ”l“"‘m'(

~ co(rosfono(%c&

F ol N mea?|d|r Corfoplece buf pe
D e no cIaSSica( KR o(ml.'h(

P | sw | no | /o] dakly for HausdorfF olstance
Po’\’ (Q,?) ph(Esap) o | ™,

@ E? Y . P- Wassersl@m oll's“c« ce
tD “g'mmuyu \/&S Lévy’Proklaorou J(shw((
€ fsupolE | yes Conenc Pousseh fuchor
A Dalodon Banchi | Wesghum Uini o 248 , .
YA Wil SCM)JQ; 200;';8! (S MU&(\*‘Y [(wow bo (wl [ C\S&Ae,(a(

S Hmeml?zhigo”,ﬂot 2005




'P' WQSSUSMY\ OlA.S('MCQ PEA

I )= inf (€N 5 cmpligof o

P ohuise ‘\
—~ 'Perioc.lQ '(CL’n& lEP (()9. = ([E;“ (@P)y/P

E(OPOS";{%-'— 1:0(‘ P:Z’ Kﬂ;? % WE? .




Lévv - P(oltLorov Dist\ca

5 W 5) = nk {1 [VAX p0) sk

A= { x| dlAx) <}

k\, Faum Ceprese»\&'aka« 7 V)= W, ()| where
\ (f) (/A mﬁ wax (f /« ({x | \C(X)>£g>

AR L wikh u@ pmbol,;l;L(“

) Qi %msou\( \mLu




Lévy - Prokhorov DESLMCQ

el
Theorem  We have KX:\A)(\ amol Ky =Wy

rPLoof shelch
‘W)\(o”gh.v) = iwp mayk (2, (A)E (rf>OA,u)>

20
J)- o, N r(y,«()(,:
© ™= A, € r(k,c()zg

o Use classical olaaL'wltl. Costs cse in S04 S,so prices o too.

'Trm‘o(m ?rice LMLLMS cof ME(("C) ilﬂ‘o omMe$ (“0" K)\(()




Cmvex Pouesgz} EMC"'W' /-So&GMCLN of YD
C)(:: {¢#D§00XI D s cmvexg

Vredkce e ,(‘G\‘V\&: X‘Suf°a—:‘ >\X(£)(A)=/S:£i E‘(C)

Hows dlor £ olighace.

L(nowv\ reSuu*S‘i_ /
e Wy = Wyoe Wy
+ Duakly fucls fr PD

m—

_ 5“ . 5]{ (/Kwk,rvuicfd J«‘shwce




CD\MI&X POU6$A‘ ch"o\r

Theocem We. A [/(/\s bd)\_
Raok sheldh

3" ) (1, B)
= 3")(pv)=z

Extcoct price b how ocomd] sepavehing
fom l..z?erq')lcmc




COMrulﬂ\% D'S}Cfﬂlces C\ Lg' suﬂwlo{

Co m?ule WI\(OQ )(Cow( i va{o E)

/«(3m“vm EaseJ on )\' V\eeo( 10 $olve. LPg
+ Alorllon begd an K need to sole L Ps
U AB)= sip] | o E0-5p 50 [ | 0Xl)>R g §
/

Mea: T%ese Sufr@ma Qace reac‘\eo( a‘ Some MA Jg.

~ Two [P Lo eads ondl |

J




Bey avml SB{'S

MOTQ Sﬂmem‘ c!uc«“'iej : Zm‘w’c S puces

. Hmsclorcp fwc}bf H'- M(’/l"9 /“?J', HX"" CIOSCJ SMLJJ'J o( X
‘I/(m"wom'dn ‘uc&f l’(f Mb"’> Md’, KX: QPAJCM Prd) moeaS Leeh on X
e Pseaplame)\n'c space)

ﬂeww D!m’c"’\, ‘\olols also cﬁf C: P/qﬂ") PMI
CX= rm-eaphy covex sibsels of KX

Whit oboot le,vY—-Prol(lwrav.Z




Fulre Wov k
. Duamy Cer I.e/vY‘(Pro“orov Jaetlma’ SBI.S

* Correspmdwce fec C over Fo\uy cela FomS

cm\iech«re: Max (1'( rd[}_:,MnNE)

® D:.sLn&w.sth pofvmu)c.e ‘>W[P
e Geae,\‘al;(zeo[ Lévy—Pro/(lvon

) Duc.ll"\'ej / CcA r?SPaM/(wCQS ;M‘IO/Vl'Wj {cq( coug ),""65
¢ T:IAMY Ca‘esol‘ica[ kw}movqu-%),]hs]e;w o(m({!x(




