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Abstract

These notes are intended for the first year students of the PhD course in Statistics, at
University of Padova. They are not exhaustive, nor complete, but they could serve as a
basis of the study of the arguments presented during the course of Functional Analysis. The
topics are presented in a quite informal way, trying to reach also students without a specific
preparation in mathematics. Only few proofs are provided and for the others bibliographical
references are provided. At the end of each section some exercises are proposed, more or less
simple to solve. In the appendix there are the (sketchy) solutions to the problems.

Contents

1 Measure theory and integration

1.1 Measure SPACE . . v v v v v i e e e e e e e e e e e e e e e e e
1.2 Borel measures on R and cumulative distribution functions . . .. ... ... ...
1.3 The Lebesgue measureon Rand R™. . . . . . . . .. ... ... . ... ...,
1.4 Measurable functions . . . . . . . . ...
1.5 Integration with respect to the Lebesgue measure . . . . ... ... ... .. ...
1.6 Decomposition of measures . . . . . .. ... Lo s
1.7 Distributions of random variables . . . . . . . . . ... ... ... ...
1.8 Problems . . . . . . e e e e e e e

LP spaces and spaces of random variables with finite p-moment.

2.1 Banach spaces. . . . . . . . . .. e e e e
2.2 Bounded linear operators . . . . . . . ... Lo
2.3 LPsSpaces . . . . . .o e e
2.4 Convergence in LP SPACES . . . . . .« . o oo e
2.5 Spaces of random variables with finite moments . . . . . . . ... ..o
2.6 Modes of convergence for random variables . . . . . ... ... 0L 0L
2.7 Problems . . . . . .. e

Hilbert spaces

3.1 Hilbert spaces . . . . . . . . ..
3.2 Orthogonality and projections in Hilbert spaces . . . . . . . ... ... ... ....
3.3 Hilbert space of random variables and conditional expectation . . . . . . . . .. ..
3.4 Bounded linear operators in Hilbert spaces . . . . . . ... ... ... ... ....
3.5 Problems . . . . ..

—
DO © 00NN

—_

12
14
14
17
19
20
20



4 Elements of Fourier Analysis 28

4.1 Convolution operator . . . . . . . . . ... L 28
4.2 Fourier Series . . . . . . . . . e e e e e e 30
4.3 Fourier transform . . . . . . . ... 31
4.4 Characteristic functions of random variables and the Central Limit theorem . . . . 33
4.5 Problems . . . . . .. e e 35
References 36
A Solutions to problems Section 2 36
B Solutions to problems Section 3 36
C Solutions to problems Section 4 39
D Solutions to problems Section 5 41

1 Measure theory and integration

1.1 Measure space

We fix a set X and we define P(X) the set of all subsets of X.
Definition 1.1. ¥ C P(X) is a o—algebra on X if
— it is closed by complement, that is if A € 3 then X \ A € &,
— it is closed by countable union, that is if (4;); is a sequence of elements in X then U2, A; € 2.

Let C C P(X), then X(C), the o-algebra generated by C is the smallest o—algebra which contains
all the elements in C (and then all countable intersections and countable unions of elements in C).

The smallest possible o-algebra on X is given by ¥ = {(, X}, and the largest possible o-algebra
on X is ¥ = P(X).

Definition 1.2. B(R) is the o-algebra on R generated by all the intervals C = {(a,b) | a,b € R}.
B(RY) is the o-algebra on RN generated by all the pluri-rectangulars C = {IIY  (a;,b;) | a;,b; € R}.

Remark 1.3. Note that ¢(C) = B(R) also when C = {(a,b] | a,b € R}, since (a,b) = Uy, (a,b— 1],
or when C = {[a,b) | a,b € R}, since (a,b) = Uy, [a+ 2,b), or when C = {[a,b] | a,b € R} again
because (a,b) = U, [a+ 2,b— 1]. Analogously (C) = B(R) when C = {(a, +00) | a € R}, since
(a,b] = (a,+00) N (—o0,b], and (—oo0,b] = R\ (b, +00) and so on.

Definition 1.4. Let X be a o-algebra on X. A function p: ¥ — [0, +00] is a measure if

o /’('((Z)) = 0;

— it is o-additive, that is if (A;); is a sequence of elements in X with A; N A; =0 fori # j
then p(US2, Ai) = 321 p(As).

(X, X, 1) is called a measure space.

If u(X) < +o0, then p is a finite measure (a probability measure if u(X) = 1). Usually
measure spaces with probability measures are denoted with Q (in place of X ), the o-algebra is F
(in place of ) and the measure is P (in place of w).

If X = U; A;, with p(A;) < 4oo for all i, p is o-finite.

If X =R", n>1and ¥ = B(R"™), then u is called a Borel measure.
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Example 1.5. Let zy € R, and define the measure on P(R) as d,,(A) = {0 A
Lo

Then ¢, is called Dirac measure centered at zy.
Proposition 1.6 (Monotonicity, subadditivity, continuity). Let p be a measure on ¥.. Then
(i) if AC B, A,B €3, then u(A) < u(B) (monotonicity with respect to inclusion,);
) if (Ay)i is a sequence of elements in ¥ then (U2, A;) < S u(Ay);
(iii) if (Ai); is a sequence of elements in X with A; C A;11 then p(U52, A;) = lim;— oo (A;);
)

if (A;):i is a sequence of elements in ¥ with A; O A1 and u(A;,) < +oo for some ig, then
(N5 Ay) = limy oo u(A;).
Proof. (i) Observe that B = AU (B \ A), so by o-additivity u(B) = u(A) + u(B\ A) > u(A).

(i) Let By = A and B; = A; \ U,_} A, then B; are disjoint and

p(UiA;) = Z u(B;) < Z (A
(111) Let Bl = ai and Bl = Az \ Ai,1 then

(Ui A;) = (Ui By) Z,u = lim ZU(BZ') = u(An).

n——+00 4
=

(iv) Let F; = A;y \ A; for i > ig. Then p(A;,) = w(F;) +p(A:), F; C Fipq and U F; = A \ N A;.
Therefore by 1), we get

1(Aig) = p(NiAq) +lim pu(Fy) = (i A) +lim(u(Aig) — p(Aq))

and we cancel p(4;,) from both sides.
O

Definition 1.7. Let (X,X, 1) a measure space. The completion of ¥ with respect to p is the
o-algebra
M={ACX |3B,Cex,u(C)=0,BC A/ A\BCC}.

Definition 1.8. Let (X, %, 1) a measure space. A property holds almost everywhere if there
exists N € ¥ with u(N) = 0 such that the property holds for all x € X \ N.

Proposition 1.9. Let ¥ be a o-algebra on X and p: ¥ — [0, +o00] with p(0) = 0. Then they are
equivalent:

(1) p is o-additive: if (A;); is a sequence of elements in X with A; N A; = 0 for i # j then
U A) = .57 n(Ai),

(i) w is additive: if A,B € X and ANB =0 then p(AN B) = u(A) + u(B)
and
w is countable subadditive: if (A;); is a sequence of elements in X then p(U2,A;) <

Zz 1/1( i);

(iil) wp is additive: if A,B € ¥ and ANB =0 then u(AN B) = u(A) + u(B)
and

L is continuous on increasing sequence of sets: if (A;); is a sequence of elements in X with
A; C Aigq then p(UR 1 A4;) = lim; 400 1(Ay).



Proof. The fact that (i) implies (ii) and that (i) implies (iii) has been proved in Proposition 1.6.
We prove that (ii) implies (i). We consider a sequence (4;); of elements in ¥ with A; N A; = 0
for 4 # j. Then by (ii) we get that p(U2,A4;) < ZZ 1 #(A;). On the other hand by additivity
and monotonicity (which is a consequence of additivity) we get that for every 1, w(U2 A >
(U A)) = S u(Ay). Sending n — 400 we conclude (U2, A;) > S5 u(Ay).

We prove that (iii) implies (i). We consider a sequence (4;); of elements in ¥ with A;NA; =0
for i # j. We define B; = Uj_jA;. Then U;B; = U;A;. Note that by additivity u(B;) =
Z;’=1 1(A;) and that By C By C Bs.... Therefore by (iii) and additivity we get

“+o0
U2 Ay) = p(U2,Bi) = lim pu(B;) = lim Zu = u(4y)
j=1

i——+oo 1—+00

1.2 Borel measures on R and cumulative distribution functions

Let F': R — R be an increasing function which is right continuous, that is lim,_,,+ F(x) = F(a).
We define for all a,b € R,

pe(a,b) = F(b) = Fla)  pr(0) =0.

Then for every set C' C R we define

mf{ZF D | C € Us(ai, b}

Note that since F' is increasing, we get that for sequences a1 < by < ag < by < -+ < a; < b; <
a;41 < biy1 ..., we obtain
wi (Ui (ai, by ZF

Observe that if we define C = {(a,b],a,b € R}, then 3X(C) = B(R). Note that if F} = F» + ¢ for
some constant then pj, = p7,. Also the viceversa is true: if uj, = pp,, then Fy = Fy + ¢ for some
constant c.

Remark 1.10. Note that F' monotone increasing implies that g (a,b] > 0, and moreover, since
F' is right continuous, then

pur (Un(a+1/n,b]) = pr(a,b] = F(b) — F(a) = F(b) — liTanF(a+ 1/n) = liTILn,uF(anL 1/n,b].

Reasoning as before, it is possible to see that, at least when restricted to C, there holds that pp has
positive values, is additive and is continuous with respect to increasing sequences of sets (which
is enough to get o-additivity if pp is defined on a o-algebra, see Proposition 1.9).

We recall that F' is monotone increasing and then lim, o, F'(z) = sup F' and lim,_, _, F'(z) =
inf F' (we say that if F(R) is unbounded from above, sup F' = +oc0 and if F'(R) is unbounded from
below, inf F' = —o00).

We may extend pj to intervals obtained by unions and intersections of elements in C, and



using additivity and continuity. In particular we get

ppla,+00) = up (Up(a,a+n]) = livrlnF(a +n)— F(a) =sup F — F(a)
pp(—00,0] = pp (Uy(b—n,b]) :liinF(b) —F(b—n)=F(b)—inf F
pi(@d) = i Unzng(a,b— 1/n)) = lim F(b—1/n) = Fa) = lmn F(z) - F(a)
pp(=00,b) = pp ((=00,b=1JU (b—1,b)) = pp((—00,b = 1]) + up((b — 1,b))
= lif{}_F( z)—Fb-1)+F(b—-1)—inf F = lif{}_F(m) —inf F
prla,b) = = prlla—1,0)\(a—1,0)] = ppla—1,b) — pp(a—1,a)
= lim F(z ) —Fla—1)— mliril— Fz)+ Fla—1) = mlg}}f F(z) — Ilirgi F(x)
ppla,b] = fw[[a b+ 1)\ (b,b+1)] = ppla,b+1) — pp(b,b+1)
F(b) — hm F(x)
pila o) = sup— Ilgg F(a).
Note that
prp(R) = pp(Up(a—n,b+n]) = liernF(b—&—n) —F(a—n)=supF —inf F
prp({a}) = pp((c,a]\ (c,a))
= pi((ea)) = pi((e,0) = F(@) = F() = (lim F(a) = F(¢) = F(a) — lim Fz).
Theorem 1.11. (i) There exists a unique Borel measure g which coincides with p on inter-

vals (a,b]. This measure is o-finite and it is finite if and only if sup F — inf F' < +o00.

(ii) Given a Borel measure on R which is o-finite, there exists F' monotone increasing and right
continuous such that u = pr. F is unique up to addition of constants: that is if 4 = pup = pa
then there exists ¢ € R such that F(z) = G(x) + ¢ for all z. ¢

Proof. (i) The proof is based on the Caratheodory criterion, and we refer to [2, Theorem 1.14,
Theorem 1.16 ]. As for the o- finiteness it is sufficient to observe that pp(—n,n] = F(n) —
F(—n) < 400 and R = U, (—n, n]. Moreover, since pir(R) = sup F' —inf F', we conclude that
F is finite iff supp —inf F' < 4-00.

(ii) We want to construct F'. Put F(0) = 0 and

_Jw0,2] >0
Flz) = {—,u(ac,O] x <0.

Observe that if b > a > 0, F(b) — F(a) = p(0,0] — p(0,a] = p(0,0] \ (0,a] = p(a,b] > 0, if
0> b > a, then F(b) — ():fu(b0]+u(a0]—u(a0]\( ,0] = p(a,b] > 0 and finally if
a <0 < b, then F(b) — F(a) = u(0,0] + p(a,0] = p(a,b] > 0. So F' is increasing.

We check that it is right continuous. First of all observe that for ¢ > 0, lim,_,,+ F(z) =
lim, F(a + 1/n) = lim, p#(0,a + 1/n] = pu(Np(0,a + 1/n]) = p(0,a] = F(a). if a = 0
lim, o+ F(z) = lim,, F(1/n) = lim, x(0,1/n] = u(N,(0,1/n]) = u(d) = 0 = F(0). Finally if
a < 0, then lim, ,,+ F(x) =lim, F(a+1/n) = —lim, p(a+1/n,0] = —pu(U,(a+1/n,0]) =
—u(a,0] = F(a).

Finally we already checked that u(a,b] = F(b) — F(a) and then we conclude that u = pp.

Assume now that there exists a right continuous increasing function G such that u = ug.
Then for z > 0, F(x) = p(0,z] = pe(0,2] = G(z) — G(0) and for < 0 then F(x) =
—u(z,0] = pe(z,0] = —=(G(0) — G(z)) = G(x) — G(0). So, this implies that F(z) =
G(z) — G(0) (for x = 0 this is trivially verified).



Definition 1.12. Let p be a finite Borel measure. The function F(x) associated to the measure
w and normalized in order to have inf F' = 0 is called the cumulative distribution function of the
measure . It is easy to check that F(x) := pu(—oo,x|.

1.3 The Lebesgue measure on R and R".

Definition 1.13. Let F'(z) = x for all x, then iy is called Lebesgue measure. We indicate with
L. We denote with M(R) the completion of B(R) with respect to L, and we call it the X-algebra
of Lebesgue measurable sets.

Proposition 1.14. The Lebesgue measure

(i) associates to each interval its length,
(it

)

) is translation invariant, that is L(A + x) = L(A) for allz € R, A € M,
(iii) is homogenous, that is L(ANA) = AL(A) for all A\ >0, A € M,
)

)

(iv) assigns measure O to points, and so also to countable sets (e.g. Q),

(v) it is o-finite, since R = Upen(—n,n) and L(—n,n) = 2n.

Proof. The proof is immediate by definitions and o-additivity. Exercise. O

Measurable sets in R which contain at least one interval (they are called sets with non empty
interior) have positive measure. On the other hand sets which are given by countable union of
isolated points have measure zero. Nevertheless there are sets with empty interior in R (so that
do not contain any interval) and with positive measure (almost full measure).

Example 1.15 (A set of positive measure which does not contain any interval). Let (r,) be an
enumeration of Q N[0, 1] and fix € > 0 small.

Set A =Uy(rn, —€27",r, +27"). Then by subadditivity, £L(A) < >, 2627" = 4e. Moreover
B =[0,1]\ A is a set which does not contain any interval (otherwise it should contain some rational
number but QN [0,1] C A), and moreover L(B) > 1 —4e > 0.

Not all the subsets of R are contained in M(R), so there are sets which are not measurable.
This is due to the fact that if we want to define a measure p on the intervals of R such that
w([0,1)) = 1, p(AUB) = u(A) + w(B) if AN B = () and p(A) = u(B) if B can be obtained
translating and rotating A, then the o- algebra of measurable sets cannot be P(R).

Example 1.16 (A set which is not (Lebesgue) measurable). We say that z,y € [0, 1] are equivalent
ifz—y € Q. Let P € [0, 1] a set such that P consists of exactly one representative point from each
equivalence class (this set exists by the axiom of choice). In particular this means that if p,p’ € P,
p#p', then p—p' € Q. We claim that P provides the required example of a non measurable set.
We prove it by contradiction, showing that it is not possible for P to be measurable.

For each ¢ € QN [0, 1], define

Py = [(P+q)n[0, D]U[(P+¢)\[0,1)) 1] = {p+q, p € PN[0,1-¢)}U{p+q—1, p € PN[l—q,1)}.

So P, is obtained by considering P + ¢ and then shifting back of 1 unit the part of P + ¢ which is
outside the interval [0,1).

First of all we observe that £L(P) = L(P,). Indeed [(P+¢)N[0,1)]N[(P+¢)\[0,1)) —1] =0,
since if p+ ¢ € [0,1) for some p € P and p’ +q—1 € [0,1) for some p’ € P, then necessarily
p+q#p +q—1,since p,p’ €[0,1).

Moreover we observe that if » # ¢ € QN [0,1), then P, N P, = (). Indeed assume it is not true
and x € P.N P,, this means that x = p+r = p’ +¢, for some p,p’ € Porz =p+r=p'+q—1, or
z=p+r—1=p +q. In any case we get that p — p’ € Q, which implies that p = p’ by definition
of the set P and so r = q.



Finally we observe that Useqnio,1)Py = [0,1). Indeed take z € [0, 1), then there exists p € P
such that x is equivalent to P, which means that there exists ¢ € Q such that x+ = p+¢q. In
particular this implies that ¢ € (0,1] and « € P,.

We conclude by o-additivity that

0 if L(P) =0
1= /C([Oy 1)) = L(UqEQﬂ[O,l)Pq) = Z L(Pq) = Z L:(P) _ { .
q€QN[0,1) q€QN[0,1) oo i L(P) >0

which is not possible.

It is possible to define the Lebesgue measures on R™ as the product measure of the Lebesgue
measure on R. It is a Borel maesure and we denote with M the Y-algebra of Lebesgue measurable
sets. We refer to [2, Section2.6].

Proposition 1.17. The Lebesgue measure on R™
(i) associates to each set its volume,
(ii) s translation invariant, that is LA+ x) = L(A) for allz € R, A € M,

(iii) is n-homogenous, that is LNA) = A"L(A) for all X > 0, A € M, in particular L(B(0,r)) =
r"L(B(0,1)), where B(0,r) is the ball if radius r centered at 0,

(iv) it is o-finite, since R™ = UpenB(0, k) and LB(0,k) = k"L(B(0,1)).

1.4 Measurable functions

Definition 1.18. Let (X,%, u) be a measure space, and let f: X — R be a function. Then f is
measurable if for all t € R,

Aty ={z € X | f(x) >t} = f1(t,+o0) € .

In particular we will be interested in the case in which (X, %, u) = (R", M, L). In this case
saying that f : R™ — R is measurable is equivalent to require that for all A € B(R), f~1(A) € M.

Example 1.19. Let A € M and define the characteristic function of A as

1 z€ A
Xﬂm:{ong

Then y 4 is measurable. Indeed A(t) = 0 fort > 1, A(t) = R" for t < 0 and A(t) = A for t € (0,1).

Example 1.20 (Random variables). If (Q, F,P) is a probability space (that is a measure space
endowed with a probability measure), the measurable functions, that is functions f :  — R such
that for all t € R, A(t) := {w € Q| f(w) > t} € F, are called random variables. Usually
random variables are indicated with X instead of f.

There is a notion of convergence of measurable functions which is quite used in probability.

Definition 1.21 (Convergence in measure). Let f,, f be measurable functions defined on the
measure space (X, %, 1). Then f, converge to f in measure if for everye >0

lim iz € X | [fu(2) — f(x)] > €} = 0.

If we are in a probability space, this convergence is called convergence in probability, since
it reads
lImP{w € Q| | X,(w) — X(w)| >} =0.
n



1.5 Integration with respect to the Lebesgue measure

Definition 1.22. Let k > 1, Ay,... Ak a finite family of disjoint sets in M and c1,...cp > 0.
The function ¢(x) = Zle cixa,(x) is called simple function. It is a measurable (positive)
function and we define its integral as

k
o(x)dx = Z G L(A;).

RN
Definition 1.23 (Lebesgue integral). Let f : R™ — R be a measurable function such that f(x) >0
for all x. Then

f@)dx = sup{ (z)dz | ¢ simple function with ¢ < f} .
Rn

R”L
If f is not positive we define its positve part f+(x) = max(f(x),0) and its negative part
f~(x) = max(—f(x),0) and we define

(x)dx = fH(x)dx — [~ (z)dx.
Rn R R

Note that [, |f(x)|dz = [4. [T(z)dz + [, [~ (x)dz.
Since f+ < |f|, f~ < |f], we have that

< 4oo iff |f(z)|dz < 4o0.
]Rn

f(z)dx
R

We denote

LYR™) :={f:R" - R | f is measurable and 5 |f(z)|dx < 4+00}.

If A € M, then we define

LY(A) = {f :R™ = R |f is measurable and/ |f(@)|xa(z) :/ |f(z)|dx < +oo}.
A

Proposition 1.24. The following properties hold.

~If f = 0 almost everywhere then [, f(z) = 0. If [p.|f(x)|dz = 0 then f = 0 almost
everywhere.

— If f,g are measurable functions such that f = g almost everywhere, then fRn fz)dx =

Jgn 9(z)daz.
~ If f,g € LY(R™), o, B € R, then [g, af(z) + Byg(z)dz = a [g, f(z)dz + B [g. g(z)dx.
~If f,g € L*(R™), and f < g then [, f(z)dx <[5, g(x)da.
Proof. The proof is obtained by exploiting definitions, see [2, Section 2..2] O

Remark 1.25. [On the definition of L!] Note that due to the previous proposition, in particular
the fact that if f, g are measurable functions such that f = g almost everywhere, then fRn fz)dz =
Jzn 9(z)dz, we identify functions in L'(R") which coincide almost everywhere. So a
function f in L'(R™) is actually a class of equivalence of functions, we do not distinguish functions
which are different on sets of measure zero.

Theorem 1.26 (Monotone convergence). Let fi : R™ — R measurables , positive, i.e. fr >0 for
all k, and such that fr(x) < fri1(x) for all x and for all k. Then

liin fe(x)de = /

liin fr(z)dx.

n

R



Proof. See [2, Theorem 2.14]. O

Proposition 1.27. An equivalent definition of the Lebesgue integral (which can be very useful)
is the following. Let f : R™ — R measurable and positive. Let for everyt > 0 F(t) = L(A(t)) =
L{x | f(x) >t}. F is called the repartition function of f. Then

“+oo
Fa)de = / Ft)dt.
R 0
Proof. See [2, Proposition 6.24] O

1.6 Decomposition of measures

Definition 1.28. Let v, p be measures defined on (R, B(R™)).

v is absolutely continuous with respect to L, and we write v << L if v(A) =0 for all A € B
such that L(A) = 0.

p is singular with respect to L, and we write p 1 L, if there exist A,B € B, ANB = ),
AU B =R", such that L(A) =0 and p(B) = 0.

Example 1.29. Let 2y € R and consider the Dirac measure d,, centered at xg. Then it is singular
with respect to £. Indeed fix A =R\ {z}, B = {x0}, and observe that £(B) = 0 and d,,(A) = 0.

Proposition 1.30. Let f > 0, measurable and such that fin f(z)dx < 400 for all M > 0.
Define the function

vi: M —[0,+00] as vf(A) = /Af(x)dx.

Then vy is a measure on (R™, M), which is o-finite and which is absolutely continuous with respect

to L. If f € L*(R™) the measure is finite.

Proof. First of all we show that it is a measure. Observe that f(z)xp(z) = 0 almost everywhere,
then v;(0) = 0. Let A; € M which are pairwise disjoint. Define the simple function ¢y(z) =

Zle X4, (z). Note that limg ¢ (x) = xu,4,(z). Moreover 0 < f(x)dr(x) < f(x)prs1(z) and so
by the monotone convergence theorem we get

or(2) f(x)dx = / lim . () f () da.

n

lim
k R

Observe that

k k
lim [ 0u@)f(@)do = lim / I DY / 6o ()
k k +o0
= lilgni_zl /Aq’ f(z)dx = li’?;yf(Ai) = ; vr(A;)

and

/ tim () ) = / oo () (@) = vy (UA)),

Therefore we get that vy is a measure.
Since v;(B(0,k)) = fB(07k) f(z)dz < 400 by assumption, then v is o-finite.
Finally, note that if A € M and £L(A) = 0, this implies that ya(z) = 0 almost everywhere.
Therefore also f(z)xa(x) = 0 almost everywhere, which implies v¢(A4) = 0.
O

Example 1.31. Let f(z) = e~1*I* Then f € L'(R") and the measure vy is called the Gaussian
measure. Note that it is a finite measure, and fRn el dy = 72 see [2, Prop. 2.53].



Theorem 1.32 (Lebesgue-Radon-Nikodym theorem). Let p a Borelian measure on R™ which is
o—finite. Then there exist a unique v << L (absolutely continuous part) and a unique p L L
(singular part) such that u = v + p.

Moreover there exists f > 0, measurable and such that fBR flx)dx < 400 for all R > 0, for
which v = vy.
f is called the density of v, or the Radon-Nikodym derivative of v and can be obtained (if the

measure v is reqular) as f(x) = lim, g %'

Proof. For the proof we refer to [2, Section 3.2]. O

1.7 Distributions of random variables

Let (Q, F,P) be a probability space and X : © — R be a random variable (see Section 2.4). Then
the distribution Px of X is the Borel measure induced on R by X, defined as follows: for every
A € B(R),

Px(A4) = P({w [X(w) € A}).

The cumulative distribution function associated to such Borel measure is defined as
Fx(z) =P({w [X(w) < 2}).

The distribution identifies the random variable, and often the random variables are described just
in terms of their distributions.

Remark 1.33 (The cumulative distribution function). If X is an (absolutely) continuous random
variable, Py is an absolutely continuous measure and F'x is an absolutely continuous function.
The density of Px with respect to the Lebesgue measure is

fx(@) = Fi(2) = lim Fle+ h}i — F(x)

for a.e.x € R.

If X is a discrete random variable, Px is a singular measure with respect to the Lebesgue
measure and F'x is a monotone piecewise constant function.

More generally if Fx is the cumulative distribution function associated to a random variable,
then F' a right continuous, monotone increasing function, which we normalize to have inf Fix =0
(and obviously sup F' = 1). Fx has at most countably many discontinuity points, that are those
for which F'(a) > lim,_,,- F(x), or equivalently for which

P({w | X(w) =a}) > 0.

We define
d
Fi(x) =Y P({w [X(w) = a}).
y<w
Note that Fy is a monotone increasing function, which is a.e. constant and has jumps only at
discontinuity points of Fx.

So the function Fx — F¢ is a continuous function, and it is easy to check it is still mono-
tone increasing. A deep result in mathematical analysis (see [2, Thm 3.23]) states that mono-
tone increasing functions F' are differentiable a.e.- that is for a.e. a € R there exists F'(a) =
. F(a+h)—F(a)
limy, o == —=
Fx as

and moreover F'(a) > 0 a.e. So we define the absolutely continuous part of

e = [ R = [ (B - FY Wy

— 00 — 0o
So, Fx () is the density of the absolutely continuous measure jipge.
It is possible to prove that in general

Fx(z) = F{(z) + F§(2) + Fx ()

10



where F'§ is a continuous and increasing function, whose derivative is zero in almost all =, but
it can be not identically zero (a typical example is the devil’s staircase function, or the Cantor
function).

The three functions F'¢, F°, F§ are all increasing, but are of very different nature:

— F¢ can only increase by jumps and it is constants between two consecutive jumps,

— F¢¢ is a “nice” function with the property of being the integral of its derivative, which
coincide with the distribution density,

— F% is quite weird function, indeed quite hard to imagine (continuous, increasing with zero
derivative a.e.).

We typically deal with real random variables such that the singular part F'y of their distribution
function is identically zero.

Moreover, we see that a real random variable is discrete if and only if Fx = Fj‘g and it is
absolutely continuous if and only if Fix = F¢ and in this case fx(z) = Fi ().

Remark 1.34 (Joint distribution). If X, Y are random variables on the same probability space,
that is X, Y : (Q, F,P) — R, we may define the joint cumulative distribution function as

Fxy(z,y) =P{w [X(w) <z} N{w [Y(w) <y}).

If X,Y are independent then Fx y(z,y) = Fx(z)Fy(y). Two random variables X and Y are
jointly continuous if there exists a nonnegative function fx y : R? — R such that for any measur-
able set A C R2 there holds

P({w [(X(w), Y(w)) € A}) = /A fuy (&, y)didy.

The function fx y(x,y) is called the joint probability density function and is obtained as
2

= —F .e..
dl'dy X,Y(xay) a.e

fX7Y($7 y)

Given the joint probability density function it is possible to recover the density functions of X
and Y as the marginals:

+o0 +oo
fx(z) :/ Ixy(z,y)dy fy(y) :/ Ixy(z,y)dz.

o0 o0

On the other hand, given the marginals fx, fy, there is not a unique associated joint probability
density function (apart from the case in which X,Y are independent, in which case fx vy (z,y) =

fx (@) fy (y))-
Remark 1.35. Some examples of widely used random variables/distributions:

— the Dirac measure 6. centered at c¢ is the distribution associated to the constant random
variable ¢ (so the random variable X such that X (w) = ¢ almost surely).

— the gamma distribution with parameters a,b is an absolutely continuous measure with
density f(z) =T(a) 10"z e~ X (0 400) (@)

— the chi-square distribution is a gamma distribution with parameters n/2,1/2,

— the normal or Gaussian distribution with parameters u, o is an absolutely continuous

(z—mw)?
1 _125

random variable, with density f(z) = — = )

— the standard normal distribution is a normal distribution with parameters 0, 1, that is
2
L o—%

an absolutely continuous measure with density f(x) = Noris ,

11



— the binomial distribution of parameters n,p is a singular measure, and it is given by

oo ﬁikﬂpk(l — p)" k8, where Jj, is the Dirac measure centered at k,

— the Poisson distribution of parameter A is a singular measure, and it is given by
k
e ZZ:B %&g where ¢, is the Dirac measure centered at k.

Definition 1.36. The nth-moment of a random variable X is given by E(X™), more precisely

— if X is a (asbsolutely) continuous random variable (whose associated distribution has density

f) then
]E(X"):/Ra:"f(x)dx.

— if X is a discrete random variable (taking values on Z),

E(X") =Y k'Pw | X(w) = k).
kEZ

Note that E(X™) < 400 if and only if E(|X|") < +o0.
We recall that the moment for n = 1, that is E(X), is called the mean, whereas E(X?) —
(E(X))? is called the variance.

1.8 Problems

(i) Let f: R — R be a monotone function. Show that f is Lebesgue measurable.
(ii) Consider the right continuous increasing function on R

Fla) = T <0
x+1 x>0.

Which is the Borel measure associated to this function?

2 [P spaces and spaces of random variables with finite p-
moment.

2.1 Banach spaces

Let X be a vectorial space on R (this means that it is closed by summation and by multiplication
by scalars, that is if z,y € X, A\, u € R, then Az + uy € X).

Definition 2.1. A norm |- || : X — [0, +00) is a function such that
—|lz|| > 0 for allx € X and ||z|| =0 iff x =0 (positivity);
= |IAz]| = [Al||z|| for all z € X, X € R (homogeneity);
= lz+yll <zl + |yl (triangular inequality).
(X, |- 1) is @ normed space.
Example 2.2. On R" we may define the euclidean norm |z| = /23 + - - + |z, |2.

A norm induces on X a metric structure on X in the following way.

12



Definition 2.3 (Metric structure and notion of convergence). Let (X, | - ||) be a normed space.
We define a distance between elements in X as

d(z,y) = ||z —y]|.

Note that this is a good definition, since it is positive, zero only if x =y, and satisfies the triangular
inequality, that is d(x,z) < d(x,y) + d(y, z) for all x,y, z.
We define the balls associated to this distance as follows: we fix a center xog € X and a radius

r >0 and we set
Blao,r) = {z € X |l — a0l < r}.

A set A C X is open if for all x € A there exists v > 0 such that B(x,r) C A. A set C is
closed is X \ C is open.
Let (z)n a sequence of element in X and x € X. Then

limz, ==z iff lim ||z, — x| =0.
n n—-+oo

Proposition 2.4. The following are equivalent:
i) C is closed

ii) for every sequence (x,) of elements in C such that there exists x € X with lim, z, = z,
there holds that x € C.

Proof. Assume that C' is closed and ii) is false. Then there exists (z,) of elements in C' such that
lim, x, = « ¢ C. This implies that there exists » > 0 such that B(z,r) C X \ C. Therefore
xn & B(x,r) for all n, which means that ||z, — x| > r for all n, in contradiction with the fact that
lim,, z,, = x.

Assume that ii) holds and assume that C' is not closed. So there exists z ¢ C such that for all
> 0 there holds that B(z,7) N C # . Let x,, € C such that z,, € B(z,2)NC. So ||z, — x| < L
and then lim,, z,, = x. But this would imply z € C. O

Definition 2.5 (Banach space).
A sequence (xy,), in X is a Cauchy sequence if limy, ., ||n — Tm || = 0.
A normed space is called a Banach space if all the Cauchy sequences have limit in X .

Remark 2.6. Note that if (z,), is a sequence which converge to = € X, then it is also a
Cauchy sequence, since by triangular inequality ||z, — @m| < ||2n — 2| + || — 2| and then
0 <limy, m—ostoo |20 — Tl < limpy, nostoo |20 — || + ||z — 2] = 0.

The viceversa is not always true. Let’s think e.g. of the case X = Q and the euclidean
norm. Define (z,) as follows: zg = 1, x; = 1,01, 22 = 1,01001, z3 = 1,010010001, =4 =

1,01001000100001 and so on, that is x,, = 1,1010010001...1 0.7.1.0 1. It is easy to check that
x, € Q for all n, that =, — = (so (zn), is a Cauchy sequence, but this can also be checked
directly) and that « ¢ Q. This implies that (Q, | -|) is not a Banach space.

An important theorem in Banach spaces (more generally in complete metric spaces) is the
contraction lemma, or Banach-Caccioppoli theorem:

Theorem 2.7. Let (X, || -||) a Banach space and F : X — X such that there exists 0 < a < 1 for
which
[F(x) = Fy)l <allz -yl Vo,yeX.

(F is a contraction) Then the map F admits a unique fized point, that is a point such that
z=F(z).

Proof. See problem 1 at the end of the chapter. O
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2.2 Bounded linear operators

Definition 2.8. Let (X, |- ||x) and (Y, || - |ly) be two Banach space.

A linear operator is a map T : X — Y such that T(ax + By) = oT(x) + BT (y) for all
a,BER, x,ye X.

A bounded operator is a map T : X — Y such that

1T = sup |Tz] < +oc.
{zeX 2|l <1}

If this quantity if finite, it is called the norm of T.
A continuous operator is a map T : X — Y such that

limTz, =Tx for all sequences x,, such that limx,, = x.
n

Proposition 2.9. A linear operator T : X — Y is continuous if and only if it is bounded.
Proof. Assume that T is bounded, then

Tp — T
720 = Tl = [T(en = D) = I ~ 217 (2225 ) < llon = ol
LTpn — x”
Therefore if ||z, — x| — 0, then also | Tz, — Tz| — 0.
Assume that T is continuous, and we want to prove that T'is bounded. Assume by contradiction
that it is not true. So for every n € N there exists x,, € X such that ||z,| = 1 and ||Tz,|| > n.

Define y, = 2. Then |y,|| = @ = 1 — 0. This implies that y, — 0. Observe that by
linearity Ty, = 1Tz, and then ||Ty,| = || Tz,| > 2 = 1. Therefore y,, — 0 but Ty, /4 0, in
contradiction with continuity. O

Theorem 2.10. The set of all bounded linear operators between two Banach spaces X,Y, is a
Banach space B(X,Y), with norm ||T|| as defined above.

Proof. See [1, Theorem 2.12]. O

Example 2.11. Let X = R™ and Y = R™ both with the euclidean norm. Let A € M,,x,(R) be
a n X m matrix. Then

TLC = A.’E = (Z aijxj)izlwym
j=1
is a bounded linear operator from R™ to R™.
Theorem 2.12 (Uniform boundedness principle, or Banach-Steinhaus theorem). Let T,, be a
sequence of bounded linear operators between the Banach spaces X and Y, that is T,, € B(X,Y)
for all n. Assume that for all x € X there exists Cy, € R such that sup,, || Thx| < Cy.
Then there exists C € R such that ||T,| < C for all n.

In particular this implies that if the sequence Tpx is convergent for every x € X, then Tx :=
lim,, T,z defines a bounded linear operator.

Proof. See [1, Theorem 4.1]. O

2.3 LP spaces

We consider the LP spaces defined as follows

Definition 2.13 (L? spaces). We define for p > 1,

LP(R™) = {f :R™ = R |f is measurable cmd/ |f(z)Pdx < +oo} .

n
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Note that also functions in LP which differ on sets of measure zero are identified.
If A € M, then we define

LP(A) = {f :R™ = R |f is measurable and /n |f(@)|Pxalz) = /A |f(z)|Pdx < Jroo}.

We define
LR ={f :R* = R |f is measurable and there exists ¢ > 0 such that | f(x)| < ¢ for almost every x}
and analogously
L>(A) = {f :R" = R |f is measurable and there exists ¢ > 0 such that |f(x)| < ¢ for almost every x € A}.

Definition 2.14. Let p > 1. Then the conjugate exponent of p is the number ¢ > 1 such that
1/p+1/q = 1. In particular the conjugate exponent of 2 is 2.
We say that the conjugate exponent of 1 is +oc0.

Lemma 2.15 (Young inequality). Let p,q be conjugate exponents. Then xy < xP/p+y?/q for all
z,y > 0.

Proof. Fix x > 0 and consider Supyzo(xy — y%/q). First of all observe that the supremum is

actually a maximum, since lim,_, | o, zy —y9/q = —oo. Differentiating in y, we get that the unique
point where the derivative is 0 is given by y = /(4= This is the maximum. Therefore for all
y >0, zy —y?/q < a0 g9/ [ = a? [p, since p = ¢/(q — 1). D

Theorem 2.16 (Holder inequality). Let O C R™ be an open set (it can also be O = R"), p €
[1,4+00] and q its conjugate exponent. Assume that f € LP(0),g € L1(O). Then f(z)g(x) € L*(O)

and
Lummmms(/vuwmym(émmwgvf

< 1/ -1
Proof. Let f(y) = |f(y)| (Jo If (@)Pdz) P and §(y) | ([, lg(x)|2da) /1 We apply the
Young inequality to f (y) and §(y) and we get

q

o) G\ 1 gly)
”(L”“”dw (AWQWdO S ool @Pd T ()i

Integrating in O both sides we conclude

Jo [f(x)g(x)|dx <1+1
(fo £ (@) |dm)1/p(fo|gx Joda)'/T TP 4

Corollary 2.17 (Minkowski inequality). Let f,g € LP(O), then

([ 1@+ gt WQ <([ 1@ PMY+(LM@WMY

Proof. For p = 1,00, the inequality is straightforward. We consider the case p € (1,+0o0). First
of all, we observe that if f,g € LP the f + g € LP. This is due to the fact that

|f () + gz ‘f g@) " _ If@P  lg@)?

<
o +

2 -2 2

by the convexity of the function r +— rP on [0, +00) when p > 1. Now we observe that

(@) +g(@)F = |f(2) + g@)[If (@) + 9(@)[P~" < [f@)|If (=) + g(@) P~ + [f(@)]If (2) + g(2) P~
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and that |f(z) + g(z)[P~! € L7 where ¢ = 527 is the conjugate exponent of p. Moreover

/ (If (@) + g(@)P)" do = / (@) + g(a)Pda. (2.1)
O O

So by Holder inequality applied to f and |f + g|[P~! we get

[ 1@lr@) + oo < ( / If(rf)lpdfv); ( [+ gtoypas) "

and analogously by Holder inequality applied to f and |f + g|[P~! we get

[ lat@lise) + e tae < [ |g<x>|pdx>’lj (f |f<x>+g<x>|pdx>p5.

Integrating (2.1) and using the previous inequalities we get

L@ vara < ([ f(x)l’”dxy ([ 176+ gtrras) -
+(f |g<w>de)’l’ ([ @+ gtorras) -
= ([ 1@+ gtara) B [( Lis@ras)” ([ o) ]
from which we deduce the statement by dividing both sides by ([, |f(z) + g(x)[Pdx) p”;l O
Theorem 2.18. Let p > 1. Uy

The spaces LP(O) are Banach spaces, with norm given by || f|l, = ([, |f(2))P|dz)
The space L*°(0) is a Banach space with norm given by || fllcc = inf{c > 0 [L{z | f(x) > ¢} = 0}.

Proof. Proving that LP is a vectorial space is an easy task only if p = 1,400, otherwise it is a
consequence of Minkowski inequality (which also gives that ||-||, satisfies the triangular inequality),
which is a consequence of the Holder inequality. For the proof see [2, Section 6.1]. O

A direct consequence of the Holder inequality is the following interpolation inequality.

Corollary 2.19 (Interpolation inequality). Let O C R™ be an open set (it can also be O = R™),
p,r € [1,400] such that p < r. Assume that f € LP(O) N L"(0). Then f € L*(0) for every
s € [p,r] and moreover

a 11—«

1
Iflls = Hf||§|\f||i_a where « € [0,1] is such that e > + —

(1—a)s

Proof. Take s € (p,r) and a € (0,1) such that 1 = S+ 1= Since 1 = S+ we deduce

T
that 2 > 1 and ﬁ > 1 are conjugate exponents.
Since f € LP, we get that |f|** € Las and moreover since f € L” then f(1=®)s ¢ L5,
Therefore by the Holder inequality we get that |f|*®|f|(*=*)* = |f|* € L', which implies that
f € L*(0) and moreover

(1—a)s

Iz = [ |f|“’dx<< / <|f|as>a"sdx)p ( / <|f|<1-a>s><“a>sdx) Lol paes.
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Another consequence of the Holder inequality is the following:

Corollary 2.20. Let O be an open set with L(O) < 4+o00.Then LP(O) C L"(O) for every1 <r < p,
p—r

and moreover || f|, < || fl[,£(O) 7 .

Proof. Fix p > 1 and f € LP(O). We want to prove that f € L1(0). Note that since £L(O) < +o0,
then xo € LY(R") for every g, so in particular it is in L?(O) for ¢ conjugate exponent of p. By
Holder inequality we get

p

1f s < IF1,L0) 9 = || £ll,£(0)F

which give the conclusion of the theorem for » = 1. The case r € (1,p) is obtained just using the

interpolation inequality, proved in the previous corollary: indeed % = % +1—a, with a = f E;:B

and then

11l < IFISIART™ < IS £0) T =) = || fl|,£(0) 5 .

Finally we present an important example of linear bounded operators from L? to R.

Example 2.21. Let g € LY(R") with ¢ > 1. Consider the following operator T' : LP(R") — R,
where p is the conjugate exponent of ¢, defined as

rf= | f@g)de

It is immediate to check that it is linear. Moreover, by Holder inequality we get, for all f € LP(R™)
with || f]l, <1,

7] = < [ 17@g@lde < Iflplglla < gl

f(@)g(x)da
R™

Therefore T' is a bounded operator, with norm ||T|| < ||g|lq-
Define now f, () = [a(x)|*/7llgll; /" (%3 Then f, € LP(R") and || fyl, = a3 lglls ™" = 1.

lg(z)]
We compute, recalling that ¢/p+1 =g
r@=mm@4|mmW“wx=mmmA\mmwm=mmﬂ@:wm.

Therefore ||T|| = ||gll4-

2.4 Convergence in [P spaces

Note that f,, — f in L?(O) means that lim,, [, |f.(z) — f(x)[Pdz = 0. Moreover f,, — f in L if
lim,, supp | fn — f| = 0.

Definition 2.22. f,, — f almost everywhere if lim,, f,(z) = f(x) for almost every x.

It is not always true that convergence almost everywhere is sufficient for convergence in LP as
the following example shows.

Example 2.23. Let

0 T 2%
n—nx 0<zx<zi
n\T) = "
fn(@) n + nx —% <zxr<0
0 r < —%.
Then lim, f, () = 0 for almost every x, but [, fn(z)dz =2 # 0.
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Theorem 2.24. Let p > 1, (fu)n, f € LP(O) and assume that f, — [ almost everywhere.

If there exists g € LP(O) such that | frn(x)| < g(z) for almost every x and every n then lim,, f, =
fin LP(O).

If lim,, f, = f in LP(O), then up to passing to a subsequence f, — f almost everywhere.

If lim, f, = f in LP(O), then f, — f in measure.

Proof. The first part is the Lebesgue dominated convergence theorem, see [2, Theorem 2.24].
The second part is proven in [2, Corollary 2.32].
The third part is a consequence of the Chebycheff inequality (see Problem ii). Indeed

—_

Ve >0 L({z €R™ | |fulx) — f(@)| > e})? < =[|fn — fllp-

™

O

By the Holder inequality we can multiply functions in L? by functions in L?. This gives another
notion of convergence.

Definition 2.25 (Weak convergence). Let 1 < p < 4+00. Given (fn)n, f € LP(O), we say that
fn = f (weakly) in LP(O) if for all g € LI(O), with q the conjugate exponent of p, (¢ = 400 if

p = 1) there holds
hm/ fu(x)g(x)dx = / flz

Given (fn)n, f € L>®(0), we say that f, —* [ (weakly star) in L>(0) if for all function g €

LY (0), there holds
hrn/ fnlx dz—/ flz

Given (fu)n, f € LY(O), we say that f, — f (weakly) in L'(O) if for all continuous and
bounded functions g : O — R, there holds

hm/fn dm—/f

If f,, are densities of continuous random variables X,,, this convergence is also called convergence
in distribution of X,,.

Proposition 2.26. If f,, converge to f in LP then it also converge weakly in LP, whereas the
viceversa 18 not true.

Proof. The statement is a consequence of Holder inequality: let f,, f € LP and g € L? (for p > 1)
or g continuous and bounded (if p = 1), then

(fn(x) = f(z))g(z)dx
o

/ Ful@) — F(allg(@)ldz < | fu — Flloll.

Therefore if || f,, — f||, = 0, then [, (fn(z) — f(x))g(x)dz — 0. O

The main examples of sequence of functions which are converging weakly but not strongly are
rapidly oscillating functions.

Example 2.27. [Weak convergence of periodic functions] Let f(z) be a continuous periodic
function (e.g, f(z) = sinz) in R with period T

Define f,(z) = f(nz) (note that this is a periodic function with period T'//n, so as n — 400
this is more and more oscillating).

Then for every O C R"™ borelian bounded set

1 T
fn— T/ f(z)dz in LP(O) for all 1 < p < 400
0
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and moreover .
1
fn =" —/ f(z)dx in L*=(0).
T Jo
For the proof see [1, Example 5.16].

Intuitively weak convergence is convergence of mean values.

2.5 Spaces of random variables with finite moments

We fix a probability space (2, F,P) and we consider the random variables X :  — R. We
introduce the spaces of random variables with finite p-moment (see definition in Section 2.7)

MP = {X random variable E(|X|?) < 400}

ans we || X||, = (E(|X[?))"/".
First of all we have the following Holder inequality and Minkowski inequality

Proposition 2.28. Let X € MP and Y € M1, with q conjugate exponent of p, then
E(IXY]) < E(X[") P (E(Y 7).
Moreover if X, Z € MP, then
E(1X + Z["))V/? < E(IX|P)Y7 + E(|Z|P)""

Proof. Tt is sufficient to apply the Young inequality to |X|E(]X[?))~"/? and to |Y|E(|Y]9))~/4
and proceed as for LP spaces (instead of integrating in O one needs to take the average of both
side of the inequality). The proof of Minkowski also follows again as for the case of L? spaces. [

Theorem 2.29. The space MP with the norm || X|, for p € [1,+00) is a Banach space.

Similarly as for LP(O) spaces, where £(O) < +oo (see Corollary 2.20), the spaces MP are
decreasing as we will show. First of all we recall the Jensen inequality:

Lemma 2.30 (Jensen’s inequality). Let g : R — R be a convex function, then for every random
variable X

E(g(X)) = g(E(X)).

Theorem 2.31. There holds that M* C M™ for every 1 < n < k. Moreover if X € MP¥ then
(E(IX[)* < (E(X[*)* for alln < k.

Proof. Let 1 < n <k, g(x) = |#|~. Since % > 1, the function g is convex. Let X € M* and we
apply Jensen’s inequality to the random variable | X |, observing that g(|X|?) = | X|*,

E(|X[*) = E(g(|X|") > g(E(1X|")) = (E(X|™")".
O

Example 2.32. T : M* — R such that T(X) = E(X) is a bounded linear operator.
If we consider X € M?, then Tx : M? — R defined as Tx(y) = E(XY) is again a bounded
linear operator.
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2.6 Modes of convergence for random variables

Analogously to the case of measurable functions we have several notion of convergence in the space
of random variables (and in the associated space of distributions).

Definition 2.33. Let X,, be a sequence of real randos variables.
- X,, = X in probability if for every e > 0, lim, P(|X,, — X| > ¢) = 0.

- X, —» X in M if E(|X,, — X|) — 0, that is convergence is mean and X,, — X in M?
M? if E((X,, — X)?) — 0, that is convergence is the mean square convergence.

- X, — X in distribution if E(g(X,)) — E(g(X)) for every bounded continuous function g.
Note that if X,,, X are continous random variables with associated densities fy, f, then this
is equivalent to say that f, converges weakly in L' to f.

Theorem 2.34 (Prokhorov’s theorem). Let X, be a sequence of random variables which are tight
in the following sense: for every e > 0 there exist ne > 0 and a compact set K. (so a bounded
closed set) such that P{w, X, (w) € K.} > 1 —¢ for all n > n.. Then, there exists a random
variable X such that, up to a subsequence, X,, — X in distribution.

2.7 Problems
(i) Let (X,| -]|) a Banach space and F': X — X such that there exists 0 < a < 1 for which
[F(z) = F(y)l| <allz -yl Vo,yeX.
(F is a contraction)

(a) Show that the map F is continuous.
(b) Let zg € X. Define x1 = F(xq), x2 = F(z1) and so on z,, = F(x,_1). Prove that
[0 = Zniall < a"(lzo — 4.
Deduce that (z,,), is a Cauchy sequence.

(¢) Let Z = lim,, z,,, where (z,) has been defined in the previous step. Show that F(z) = z.
So, Z is a fixed point of F'

(d) Show that the map F admits a unique fixed point, that is a point such that z = F(Z).
This is called Banach-Caccioppoli theorem.

(ii) Let f € LP(R™) and « > 0. Prove that

L{z R ||f(@)]>ah)" < =|fly

Q| =

This is called Chebycheff inequality.
(iii) Prove that if f € L?(—1,1) then f € L'(—1,1) and moreover
£l < V2] fll2-
Provide an example of a function f € L'(—1,1) such that f ¢ L?*(—1,1).
(iv) Consider the following operator T : L%(0,2) — L?(0,2) defined as

Tf(z) = / " )y,

Show that this is a bounded continuous operator.

Hint Recall the Jensen inequality:

I ’ I
(b_a / f(x)dx> <5 [ 1@ran
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3 Hilbert spaces

3.1 Hilbert spaces

Hilbert spaces are spaces where it is possible to define the notions of length and orthogonality,
which allow to work with the elements geometrically, as if they were vectors in Euclidean space.
First of all we recalls some basic definitions.

Definition 3.1. A set X is a vector space on R (a real vector space) if it is a set equipped with
two operations, vector addition (which allows to add two vectors x,y € X to obtain another vector
x4y € X ) and scalar multiplication (which allows us to “scale” a vector x € X by a real number ¢
to obtain a vector cx € X ). Moreover we require that X contains a neutral element for the vector
addiction, that is an element 0 € X such that 0+ x = x for every x € X and x — z = 0.

A scalar product on X is a function (-,-) : X x X — R such that

— (z,2) >0 for all x and (x,2) =0 iff £ = 0;

— it is symmetric (x,y) = (y,x) for all x,y € X;

— it is linear, that is (ax + By, 2) = alx, z) + By, z) for al z,y,z € X, o, f € R.
We associate to a scalar product a norm in this way ||z| = /(z, z).

Proposition 3.2. The function ||-|| : X — [0, +00) defined as ||z|| = \/(z, ) is a norm. Moreover
the scalar product is continuous, that is if t, — x in X and y € X, then (zn,y) — (z,y) in R.

Proof. Positivity and homogeneity are obvious. To prove the triangle inequality one first need to
to prove the Cauchy Schwartz inequality |(z,y)| < ||z||||y||. See [1, Theorem 5.1].
The continuity is an easy consequence of the Cauchy Schwartz inequality:

(@n —z,9)| < llen — ||yl
O

Definition 3.3 (Hilbert space). A space X with a scalar product which induces on X a norm
such that X is a Banach space is called Hilbert space.

Proposition 3.4 (Parallelogram identity). For every x,y € H, there holds
2+l + llz = ylI* = 2l|=]1* + 2ly||*.

Proof. By definition and by linearity and symmetry of the scalar product |z +y||?> = (z+y, z+y) =
(z,2)+2(2,9) +(y,y) = [zl +2(z,y) +[y]*, and [z —y|]* = (x+y, z+y) = [[=]]> —2(z, y) + ||y]]*.
It is sufficient to sum. O

Example 3.5. In R" we define the scalar product (z,y) = z1y1 +T2y2+- - -+ Znyn. The euclidean
norm is the norm associated to this scalar product. So R™ with this scalar product is a Hilbert
space. This is the basic example of Hilbert space of finite dimension.

3.2 Orthogonality and projections in Hilbert spaces

Definition 3.6 (Orthogonal space). We say that x,y € X are orthogonal if (x,y) = 0.
If S C X is a subset of X, we define the orthogonal subspace

St={zeX|(z,5)=0Vsec S}
This a vectorial subspace of X.

Example 3.7. If we consider S C M? the subspace of constant random variables, then S+ =
{X € M? |E(X) = 0}.
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Theorem 3.8 (Orthogonal projection). Let V- C H be a closed subspace of a Hilbert space,
V # {0} and let h € H.
Then there exists a unique element v € V at minimal distance from h, that is such that
|h —v|| = mingev |k — w||. Moreover there exists a unique element s € V+ such that h = v + s.
The map Pry : H — V which associate h — v is called the orthogonal projection of H in V'
and it is a bounded linear operator of morm 1.

Proof. We consider the minimization problem min,ey ||h — w| and we show that it admits a
solution which is unique. Since ||h —w| > 0 we get that inf,cv ||h —w| =0 > 0. Let v, € V such
that 0 < ||v, — h|| < J 4+ 1/n. Then (v,), is a Cauchy sequence, since by parallelogram identity
and linearity

v =012 = 2||vn =R 42| vm —hl> =] (Vn+0m ) —2R]|2 < 2(5+1/0)2+2(5+1/m)2 —4||h—(va+vm) /2|1
We conclude by recalling that since (v, + vp,)/2 € V then ||k — (v, + vim) /2] > 6,
v —vm > < 2(6+1/n)2+2(6+1/m)? —46% = 45 /n+45/m+1/n?+1/m?* — 0 as n, m — +00.

Since H is a Banach space there exists v € H such that lim, v,, = v and since V is closed then
v € V. By continuity, we conclude that ||v — k|| = § = inf,ev ||h — w||. v is the unique minimizer.
Indeed if it were not the case, there would exists v' € V with |lv — h| = ||v' = k]| = §. By
parallelogram identity

v —'||* = 2|lv — h||* +2||v" — h||® — 4]|(v + ') /2 = h|*> < 26% 4+ 26% — 462 =0

which implies |jv —v'|| = 0.

Let w € V. We claim that (h — v,w) = 0. Since v is the point at minimum distance, then
the function A — ||k — v + Aw||?> has minimum in A = 0. Differentiating the function in A it
should be that the derivative in 0 is 0. |‘h_vdt\>‘w”2 = (h_vH‘“(;’;f_”H‘w) = 2(h — v, w). Therefore
(h —v,w) = 0. This means that h —v € V*.

Let v = Pry(h),v' = Pry(h') and let «, 8 € R. Then av+ v’ € V and awv+ v’ —ah— h' €
V+. Therefore by uniqueness Pry (ah + 8h') = av + Bv'. Then Pry is linear. Moreover since
(Prvh — h, Prvh) = O7

|h||? = |h— Pryh+ Pryh||> = (h— Pryh+ Pryh,h— Pryh+ Pryh) = ||h— Pryh||> + || Pry b2

This implies that for all A with ||h]| < 1, ||Pryh|? = ||h||* —||h— Prvh||? < 1. So Pry is bounded.
Moreover if h € V, then Pryh = h. Therefore || Pry || = 1.
O

Definition 3.9 (Orthonormal set). A set {u;,i € I} of elements in H is an orthonormal set if
lluil]| =1 for all i and (u;,u;) =0 for all i # j.

Proposition 3.10. Let {u;,i € I} be a orthonormal set. Then the following are equivalent
—if (x,u;) =0 for all i, thenx =0
= z|? =3, (@, w)|? for all x € H,
~ forallz e H, x =3 (z,u;)u;, (where the convergence is with respect to the norm of H ).

An orthonormal set for which one of the previous conditions hold is called an orthonormal
basis. Fvery Hilbert space admits a orthonormal basis.

Proof. See [2, Proposition 5.28]. O

Definition 3.11 (Separable space). H is separable if it admits a countable orthonormal basis.
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Theorem 3.12 (Computation of the orthogonal projection). Let V be a closed subspace of H and
let {v;,i € I} be an orthonormal basis of V. Then for all h € H,

Pry(h) =Y (h,v:)vi.
iel
Proof. See [1, Theorem 5.10]. O

Theorem 3.13 (Parseval theorem). Let {u;,i € I} be a countable orthonormal set in H. The
following are equivalent

— if (h,u;) =0 for all i then h =0,
— for each h € H there holds h =Y, (h,u;)u;, which means that lim,, ||h— """ (h,u;)u;]| =0,
- for each h € H, [|h]|* = 32, [(h, u;)|*.

In particular {u;,i € I} is an orthonormal basis of H.

3.3 Hilbert space of random variables and conditional expectation

We fix a probability space (2, P, F) and we define the space
M?* ={X:(Q,P,F) - R | X random variable with E(X?) < +o0}.

Recall that X is a random variable if X~'(A4) € F for every A € B (so for every A in the
o—algebra of Borel sets. Given X random variable, we define o(X) C F, that is the o-algebra
generated by X, as the minimal o- algebra contained in F which contains all the elements
X1(A)={we Q| X(w) € A} for every A € B. So it is the minimal o-algebra which assures
that X is measurable.

Note that if X is a constant random variable, so X (w) = ¢ for all w € Q, then X 1(4) = Q
ifce A, and X 1(A) =0 if c ¢ A. So in this case o(X) = {0, Q}, which is the minimal possible
o-algebra.

We define on M? the scalar product

(X,Y)=E(XY)
and the induced norm is

X = VE(X?).
It is possible to prove that M? with this norm and this scalar product is a Hilbert space. Observe
that, as we did for LP spaces, we are actually considering class of equivalence of random variables,
since we are identifying two random variables X, Y such that P(w | X(w) =Y (w)) = 1.

We consider a o-algebra G C F, and consider the probability space (£2,P,G). On this space
we may define the space

MZ={X:(2P,G) — R| X random variable with E(X?) < +o00}.
Note that Mg is a closed subspace of M?.

Definition 3.14 (Conditional expectation). We define the conditional expectation of X given
G as the orthogonal projection of X € M? in the space MS as defined and characterized in Theorem
3.8 that is

E(X|G) = Prys (X),

or equivalently E(X|G) is the unique random variable in M3 such that

_ 2 _ _ 2
E(X - E(X|G)) ng}vr[lé]E(X Z)=.
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In particular B(X|G) is the minimum mean squared predictor of X based on the information
contained in G.
Note that X —E(X|G) is orthogonal to every element of M3 that is

E(XY)=EEX|G)Y) VY e M.
In particular, since constant random variables are in MG for every G, we get E(X) = E(E(X]|G)).

Remark 3.15 (Conditioning with respect to a random variable X). A particular case of the
previous definition is the following. Let us consider a random variable X € M2, and let G = o(X)
as before. It is possible to show that in this case every G measurable random variable is a Borel
function of X, which means that

Mg := {h(X), for h: R — R, borelian function}.

h : R — R is a Borel function if for all borelian set B C B(R), the set h~*(B) := {z € R h(x) € B}
is in the Borel o-algebra (Note that this condition is slightly stronger than asking that h is
measurable, since measurable functions satisfies h=*(B) := {x € R h(z) € B} € M, that is are
elements of the o-algebra of measurable sets (given by sets which differs from Borel sets by subsets
of sets of zero Lebesgue measure).

In this case E(Y]o (X)) = E(Y|X) is the best predictor of Y given X. In particular E(Y|X)
the unique Borel function h(X) which minimizes E(Y — h(X))?:

B[(Y ~ E(V[X))*) = E(Y — h(X)) = min B[~ f(X))*

and moreover

E(Y f(X)) = E(h(X)f(X))  Vf:R— R. borelian.

Note that solving this minimization problem can be very difficult, so in general we consider a
reduced problem, adding some conditions on the functions f on which we are minimizing.
The simplest case is the case in which we consider the minimization problem among linear

functions: that is
in  E[(Y - f(X))].
f:R—Iillé,Illinear [( f( )) ]
h : R — R is linear if and only if there exists a,b € R such that h(r) = ar + b. So the problem
reduced to a finite dimensional problem: given X € M? we want to find for all Y, a,b € R for
which it is minimal E((Y —a — X)?). So, the linear least square estimator is given by

L(Y|X) = a+bX,

where a, b are the optimal values which minimize E((Y —a —bX)?). This problem can be restated
exactly as a projection problem: we define S as the space generated by X,1 in M?2, that is
S={Z=aX+be M? acR,bec R} and we want to find Prg(Y).

In order to solve the problem, first of all we choose an orthonormal basis of S. A basis
of S is given by {1, X}. Observe that if E(X) = (X,1) # 0, we have that X and 1 are not
orthogonal, so we substitute X with the element X — E(X) which is orthogonal to 1. Moreover
we have to normalize this element by choosing ¢ € R such that ¢?E(X — E(X))? = 1. Since
E(X —E(X))? = E(X?) — (E(X))? = Var(X), it is sufficient to choose ¢ = v/VarX. Therefore

an orthonormal basis of S is given by 1, %. Recalling Theorem 3.12, we get

Prs(Y) = (Y,1)1 + ( X_E(X)> X _E(X)

Y, .
VVar(X) ) /Var(X)
So the linear least square estimator coincides with

Cou(X,Y)

LIY|X) =E(Y) + Var(X)

(X —E(X)).
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Finally we compute the average error

Cov*(X,Y Cov(X,Y)

)VarX—2

E(Y — LY |X))* = Var(Y) + Vart(X) Var(X) Cov(X,Y)
VY Cov*(X,Y) Var(Y)Var(X)— Cov*(XY)
Crart e Var(X) Var(X) '

In general the best linear predictor is different from the general minimum mean squared pre-
dictor. Let Y = X2 + Z with X, Z independent and both normals with mean 0 and variance 1.
Then E(Y|X) = X2, whereas L(Y|X) = 1 (check it!).

Remark 3.16 (Conditioning with respect to a constant random variable). A very simple case to
compute E(Y|o(X)) = E(Y|X) is the case in which X = k (that is X is constant). In this case
o(X) ={0,Q) and the space

M¢ := {constant random variables}.
So, E(Y'|X) is the unique constant ¢ such that

E[(Y — )] = minE[(Y — A

and moreover
AE(Y) =E(YA) =E(cA) = e VA eR.

It is immediate to verify that ¢ = E(Y|G) = E(Y). Another simple case is the case in which
X = xa, for some A € F which means that ys(w) =1if w € A and ya(w) =0if w & A. Tt is
simple to see that in this case o(xa) = {0,Q2, A, 2\ A}. In this case

Mé :={axa +bxo\a = (@ —b)xa+0b a,b € R}.
So, E(Y]A) is obtained by solving the finite dimensional minimization problem

: _ AV
Iin E[(Y —ax4 —b)7].

Since M3 is a finite dimensional space (of dimension 2), we compute a orthonormal basis of it. We
start from the basis given by {1, x4} and we orthonormalize it by Gram-Schmidt procedure. Let

X, =1and X, = 24P __ Note that E[X;[> = 1 = E|[X5|? and moreover E(X;X,) = 0.
P(A)(1-P(A))

Therefore by Theorem 3.12 we deduce that

E(Yxa)
P(A)(1 - P(4))

P(A)

E(Y]|A) = E(Y X1) X1 + E(Y X5) X, = E(Y) + P(A)(1— P(A))

xa —E(Y)
E0Vxa) PB4
P(A)(1 - P(A) ™ 1_P(A)

E(Y).

3.4 Bounded linear operators in Hilbert spaces

Let H be a Hilbert space. We consider linear bounded operators T': H — H.

Definition 3.17 (Adjoint of an operator). Let T : H — H be a bounded linear operator. The
adjoint of T is the operator T* : H — H such that (Th,k) = (h,T*k) for all h,k € H. T is
symmetric if T =T*.

Proposition 3.18. LetT' be a linear bounded symmetric operator. Then ||T'|| = sup|, =1 [(Tz, z)|.
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Proof. By Cauchy Schwartz inequality we get

(T2, )] < |Tz||ll«]] < ITll2]® = |17l
On the other hand take x € H with ||z|| = 1 and Tz # 0 and define y = Tz /||Tz||. Then |jy| =1
and by symmetry and linearity of the operator

(T(T%),z) = —— (T, Tx) = |Tz].

(Ty, x)
[T

1
[ T]|
A simple computation gives that 4(Ty,z) = (T(z+y),z+y) — (T(x —y),x —y), and then we get

ATzl = 4|(Ty, ) = (T(z +y),z +y) — (T(x —y),z —y) < sup |(T2,2)|(|lz+yl* + [z - yl*)

llzl=1

= sup |(Tz2)|(2]|® + 2]yl*)

llzll=1
where at the end we used the parallelogram identity. So we deduce, recalling that ||z|| =1 = ||y||
that [|Tz|| < sup,j=; [(T'2,2)|. This gives the conclusion taking the supremum with respect to
x. 0

Definition 3.19 (Compact operators). Let T : H — H be a linear bounded operator. T is compact
if for every bounded sequence (hy, )y, there exists a subsequence such that (Thy,), has a limit, that
is lim,, Th,, = v.

Equivalently (it has to be proved though), an operator is compact if for every sequence h, — h
( hy, is weakly converging to h), there holds that lim,, |Th,, — Th| = 0, so Th,, converge strongly
to Th.

Definition 3.20 (Point spectrum (eigenvalues) of an operator). The point spectrum o,(7") of
a operator is given by the eigenvalues of T', that is by the elements A € R such that there exists
v € H (called eigenvector) for which Tv = Av:

op(T):={AeR | Jve HTv= v}

Given A € o,(T), every element v € H such that Tv = Av is called eigenvector relative to the
eigenvalue .

The kernel of an operator is the subspace N of H composed by vectors h € H such that Th =0
(N is the space of eigenvectors relative to the eigenvalue 0).

Theorem 3.21 (Spectral theorem for compact symmetric operators). Let T be a symmetric
compact operator on H, separable Hilbert space.

If H is infinite dimensional, then T is not invertible (even if the kernel of T can be 0).

There exist x, € H, A\, € R, such that {x} is an orthonormal basis of H and Tz = gy
(that is A\ are eigenvalues of T with associated eigenvectors xy) and the space {x € H Tx = Mz}
for every A\, # 0 has finite dimension (so the multiplicity of every non zero eigenvalue is finite).
Moreover the set of all the eigenvalues {\y} of T is either finite or countable, and in this case
1imk )\k =0:

either op(T) = {A1,..., AN} or op(T) = { A\, k € N} and khrf A =0.
—r+00

Finally, let

m = inf  (Th,h) M = sup  (Th,h).
{heH||h||=1} {heH|n|l=1}

Then m, M € o,(T) and o,(T) C [m, M].

Proof. For the proof we refer to [1, Theorem 6.3, Lemma 6.5]. O
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Remark 3.22. Let T be a symmetric compact operator and {\r} the set of all eigenvalues of T.
Let Vi, = {x € H,Tx = Mg} for every k, and Py be the projection on Vi,. Then

T= ZAkPk.
k

Definition 3.23 (Hilbert-Schmidt operator). Let H be a separable. Hilbert space and T a compact
symmetric operator. We say that T is an Hilbert Schmidt operator if

Z)\2 = Z | Tog||* < 400
k k

where A\, are the eigenvalues of T

Actually it can be proved that if T' is a Hilbert Schmidt operator, the value of the sum
>4 ITvg || does not depend on the choice of the orthonormal basis vg.

Proposition 3.24. Let H be a separable metric space with orthonormal basis u; and H be the
space of all Hilbert Schmidt operators. Then this space with the norm

T = 17w
i
is a Hilbert space with scalar product given by

(8,T) = Z(Sui,Tui).

2

Example 3.25. [Finite dimensional case] Let H = R™ and Tx = Az for some n X n matrix A
with values in R. The adjoint of T is T*x = ATz, where AT is the traspose of the matrix A. T
is symmetric if and only if A is symmetric. Moreover the eigenvalues of T' are the eigenvalues of
the matrix A.

Finally the spectral theorem for compact symmetric operators says that if A is a symmetric
matrix, then it can be reduced to diagonal form by a orthogonal transformation.

Remark 3.26. Let T be a Hilbert-Schmidt operator, such that 1 is not an eigenvalue of T. Then
for all f € H, the equation
h—Th=Ff

admits a unique solution h € H. Indeed, consider v; an orthonormal basis of H composed by
eigenvectors of T. Then we rewrite the equation as

h—Th= Z(h,’()k)’l)k — Z(h, vk))\kvk = Z(l — )\k)(h, vk)vk = f = Z(f, Uk)'Uk~
k

k k k

Therefore the equation is satisfied if

(1= Ag)(hyvg) = (f,v8)  thatis (h,vg) =
Then the solution h to the equation is given by

h:= Z %Uk.
k
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3.5 Problems
(i) Let X,,,Y,, € H such that X,, —» X and ¥;,, = Y. Show that

- E(Xn) = E(X),

- (X,,Y,) =E(X,Y,) - EXY)=(X,Y),

- Cou(X,,Y,) =E(X,Y,) —E(X,)E(Y,) = Cov(XY) =E(XY) - E(X)E(Y)
- Var(X,) = Cov(X,, Xpn) = Var(X) = Cov(X, X).

(ii) Consider H = L?(—1,1).

(a) Let V1 = {a+ bz |a,b € R,z € (—1,1)} (the subspace of polynomials of degree less
than 1.) Find the orthogonal projection of 22 on V;.

(b) Let Vo = {a +bx + cx? |a,b,c € R,x € (—1,1)} (the subspace of polynomials of degree
less than 2). Find the orthogonal projection of x% on V5.

(iii) Consider X,Y, Z € H and assume X, Z are not constant. Compute the least linear quadratic
estimator L(Y|X, Z). Show that L(Y|X, Z) = L(Y|X) + L(Y|Z — L(Z|X)) — E(Y). (Hint:
look at Remark 3.15).

(iv) Let T : L*(0.1) — L*(0,1) defined as T f(z) = [ f(y)dy.

Show that this is a compact operator and compute its adjoint.

4 Elements of Fourier Analysis

Fourier Analysis has several important applications in mathematics and statistics, in particular
in data analysis and estimation. Loosely speaking, Fourier analysis refers to the tool used to
compress complex data into exponential functions (or trigonometric functions). So, it permits to
analyze data in terms of their frequency components. Two of the central ingredients of Fourier
Analysis are the convolution operator and the Fourier transform.

In this last chapter we will consider also functions taking complex values, that is f : R — C.
In this case f can be written in terms of 2 real functions f;, fo which correspond to the real and
imaginary part of f, that is f(x) = fi(x) + ifa(x).

We recall also the formula for the complex exponential

e =cosz +isinw.

4.1 Convolution operator

Let f,g : R™ — R be measurable functions and we define the convolution between f and g as the
function

[xg(z) = /R fx—y)g(y)dy  ( or equivalently = /R f(y)g(x —y)dy)

for all x such that the integral exists finite. Note that f * g is a function of x!
Intuitively: let € R™ and consider the function y — f(x —y). This is the same as the function f,
but we have to shift the graph of f by x and then flip it around the axis y = . Assume that f is
a smooth function which is positive only in a neighborhood of 0 and null elsewhere, with integral
1. Computing f * g(z) we are taking a sort of weighted average of the values of g near the point
x (weighted by the values of g)..

Basic properties of the convolution are the following. For the proof we refer to the Section 8.2
in [2].

(i) fxg(x) =g f(z) and (f x g) * h(z) = f * (g + h)(z),
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(ii) The support of a function h is the closure of the set of points where h # 0. The support of
f * g is contained in the closure of the sum of the support of f and the support of g.

(iii) Young inequality for convolutions. If f € LP(R") for some p € [1,+oc] and g € L'(R")
then f % g € LP(R™) and moreover || f * g, < || fllpllgll1-

One of the main important features of the convolution operator is that it has regularizing properties.

Proposition 4.1. Let f € L?*(R™) and g € L*(R"), then f x g(x) is a continuous function such
that lim || o f * g(x) = 0 (s0 it is also bounded). Moreover || f * glloc < || f2]l9]l2-

If f € LY(R™) and g € C*(R") bounded and with bounded derivatives up to order k, then
f*g€CFR™) and for everyi € {1,...,n} and h € {1,...,k}, O (f * g)(x) = f * (3% g)(z).

Let .
cel=’-1 |z] <1
xTr) =
9(@) {O elsewhere

where ¢ > 0 is chosen such that [, g(z)dz = 1. Note that g € C*°(R) and g(z) = 0 for |z| > 1.
Let t > 0 and consider g¢(z) = tg (%) . Then [ g:(x)dz =1 (by change of variable formulal)
and g;(x) =0 if |x]| > t.
Ast — 0 g; becomes more and more concentrated at x = 0. Observe that by its properties, g,
is the density function of a continuous random variable X;.

Proposition 4.2 (Approximation of the Dirac measure and regularization by convolution). Let X
be the continuous random variable with density given by g; as defined before. Then X; converges
in distribution as t — 01 to the discrete random variable Xo with associated distribution the
Dirac measure 0y (that is X =0 almost surely).

Let f € LP(R) for p € [1,+00). Then g; * f(x) is smooth (that is, it is in C°°) and moreover
gex f(x) = f in LP.

Proof. To prove the convergence in distribution we need to show that for every f which is contin-
uous and bounded there holds

lim / F(@)gn(2)dz = 8ol f) = £(0).

t—0t

By definition and changing the variable posing y = ¢

¢ 1 1
/ f(x)gi(x)dr = f(z)gi(z)dx = c/ f(ty)e” WP=1dy.
R —t 1

Sending ¢ — 0 and applying the dominated convergence theorem we conclude.
The second part of the theorem is a consequence of the properties of convolutions. We refer
to [2, Chapt. 8.2]. O

The convolution is also useful to compute density functions of the sum of independent random
variables.

Theorem 4.3. Let X and Y be independent continuous random variables and let f,g the asso-
ciated density functions. So Z = X +Y is a continuous random variable with density function
giwen by f xg.

Remark 4.4. The same statement holds also with discrete random variables, substituting the
integral with sum and convolution with a discrete convolution. That is if X,Y are discrete inde-
pendent random variables, then X +Y = Z is discrete random variable and the following holds:
for every n € Z,

P(Z =n) = iolp(x =k)PY =n—k).

The proof of this formula can be checked easily in the case of random variables taking a finite
number of values.
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Proof. Observe that for every a, b, by independence

a b
POX<aY <) =PX <Py <t)= [ fa)dy [ gw)in

— 00

So in particular we get

]P’(X+Y§t):]P’(XSSE,YSy,HySt):/ f(z)g(y)dzdy
(z,y)ER? z+y<t

where the integral is an integral computed in R2. We change variables to (z,w) where x = z and
w=z4+y (soy=w—2z). So we get that z € R and w < ¢:

MX+Y§0=/
(z,y)ER?,z+y<t

F@)g(w)dzdy = [ ; [ 1@t = 2ywa: = [ ; f# g(2)dz

where in the last equality we use the definition of convolution. O

4.2 Fourier series

Assume that f is 27 periodic and bounded. Then we may reduce to consider it a function in
L?(—m, 7). This is a Hilbert space and we may apply the theory discussed in Chapter 4.
Let L?(—m,m). It is possible to show that an orthonormal basis of this space is given by
{L cos(nz) sin(nx) nEN}
Ver! mo 0 Wm0
By Parseval theorem every function f € L?(—m, ) can be written as

400 400
flx)=ao+ Y ancosnz+ Y bysinna,
n=1 n=1
where
1 g 1 7r 1 ™ .
a0 = 5 (@)dx an=— [ f(z)cosnzdr,  by=— [ f(z)sinnede.
T J—x -7 L

This is called the Fourier serie of f. The equality holds in the sense that

~0. (4.1)

N N
li]{,n f—ap— E a, COSNIL — E by, sinnx
n=1 n=1

It is possibile to prove that if f is more regular than in L2, then the convergence holds also in
pointwise sense. We refer for the proof to [1].

Proposition 4.5. If f is differentiable at a point T, then the convergence in (4.1) holds also

pointwise in T, that is
+oo

f(@)=ap+ Z a, cosnT + b, sinnz.
n=1
Some control on the derivatives at a point is necessary to assure the pointwise convergence
(there exists continuous functions such that the Fourier serie does not converge pointwise).
The Parseval identity gives that

I£13 = 2mad + 7> (a7 +b2).

If we consider functions with complex variables the orthonormal basis is given by {f};} and the

coefficients of the Fourier serie are

1 (7 -
Cn =5 /_Tr fl@)e """ dx.
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For a generic function of period 7', the Fourier serie has the form

n=-4oo
2rinz
E cpe T
n=-—oo

T —i2mTnT
where ¢, = & [ f(z)e /T dy,

4.3 Fourier transform

The Fourier transform is an isometry among Hilbert spaces as we will see (so a bijection which
maintains the distance) and in some sense it can be interpreted as a generalization of the Fourier
serie in non periodic context.

Let f € L'(R). We define the Fourier transform of f as the complex valued function
fla) = [ fwremay
It can be generalized to several dimension: if f € L'(R") then
fla)= [ ey

Observe that since [e?] = 1 for all 2,y € R, |f(@)] < fo [F@)le=dy < fo|F()ldy = |f]:.
More precisely we get the following result (see for the proof [2], Section 8.3), stating that the
Fourier transform sends integrable functions in bounded continuous functions.

Proposition 4.6 (Riemann Lebesgue lemma). Let f € LY(R). Then f € C(R) and moreover
lmyy o to0 f(@) =0, | flloe < [If[lL2-
Other important properties of the Fourier transform are stated in the following proposition.
Proposition 4.7. Let f,g € L'(R). Then
(i) (m) = f§. So the Fourier transform of a convolution is the product of the Fourier trans-
form.
(i) If |2|*f € LM(R), then f € C*(R) and d* f(z) = [(iy)* f].

(iii) If f € C*(R), dif(x) € L, limpy) oo d2 f(x) = 0 for n < k, then (d7 f)(z) = (—iz)" f(z)
for alln < k.

Proof. (i) By definition, properties of the exponential and changing at the end variables (from
(y,t) to (s,t) where s =y — )

—

(f *9)(x)

/Rf x g(y)e™Vdy = /R/Rf(t)g(y — 1)V dtdy
[ [ 100t - vty
| [ raeetaas = fayita).

(ii) We get that

—

dpf(z) = d / f(y)evdy = / do f(y) eV dy = / ) (iy)e™vdy = (igf) ().

Repeat the argument we conclude with the result for every k£ € N.
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(iii) We integrate by parts and we have that

@Rm=AgJ@WW@:U@MWHz—Aﬂmme@:—mﬂm

Iterating the procedure we conclude.

O
The previous proposition has a very important consequence:
—aja)? ~ T _l=l?
let a >0 and fo(x) =€ , then f,(z) =/ —€ a (4.2)
a
~ 2|2
More generally in R”, if f,(z) = e’“|x|2, for z € R"™, then f,(z) = Z—:e’ ol

We prove (4.2). Observe that by the previous proposition, items (ii) and (iii) we get that
@hm:/?ﬂwwwwwz/i%@ﬂwkmwz—ifﬁwz—iﬂw.
R R 2a Y 2a Y 2a

So the function f, = ¢ satisfies ¢/ (x) = —5-¢(x), integrating we get that (log¢(x))" = —% +c
and then ¢(z) = ke~7:%. Finally to compute k we need to compute $(0) = f4(0).

fa(0) = /R el ey = \/Z

Proposition 4.8. Let f,g € L'(R), then

Af@mquzéf@mme

Proof. By definition and by changing the order of integration (thanks to Fubini Tonelli theorem)
[ f@o@ye = [ [ swa@eiyis = [ i
R

For f € L'(R) we may define also the anti transform of f as follows:

= 5 [ Fwe

Obviously, this operator satisfies the same properties as the Fourier transform.
Theorem 4.9 (Fourier inversion theorem). Let f € L*(R) such that also f € L'(R). n f is
continuous (that is, it coincides almost everywhere with a continuous function) and f f f.
For the proof we refer to [2], Theorem 8.26 (not trivial!). Finally we get that

Theorem 4.10 (Plancherel theorem). If f € L'(R) N L2(R) then f € L2(R), and the Fourier
transform extends in a unique way to a isomorphism (so a linear bijection)

F:L*R) — L*(R), F(f)=f

with 2| £113 = |L/113-
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4.4 Characteristic functions of random variables and the Central Limit
theorem

Let X be a random variable, with associated Px probability distribution. The characteristic
function of X is defined as the (complex valued) function

ox(t) = E(eitX).
More precisely

— if X is a (asbsolutely) continuous random variable (with density f) then

ox(t) = /]R e f(x)de = f(t).

So in this case the characteristic function of X is the Fourier transform of the density function
f associated to X.

— if X is a discrete random variable (taking values on Z),

ox(t) =Y e Pw| X(w) = k).

kEZ

Note that ¢x is a continuous function such that ¢(0) = 1.

Proposition 4.11. If X1, X5 are independent random variables, then the characteristic function
of X1 + X5 satisfies

¢X1+X2 (t) = ¢X1 (t>¢X2 (t)
Proof. We consider only the case in which X7, X5 are absolutely continuous random variables (for
the other case the argument is similar). The probability density of the sum of X; and X5 is
given by the convolution between the density of X; and the density of X5 by Theorem 4.3. Then

the Fourier transform of a convolution is the product of the Fourier transforms, see Proposition
4.7. O

The characteristic function associated to a random variable characterizes completely the ran-
dom variable, and moreover the functional from the spaces of random variables with the conver-
gence in distribution to the space of characteristic functions with the pointwise convergence is
continuous, in the sense that if a sequence of random variables is converging in distribution to a
random variable, then the same holds for the characteristic functions (and viceversa).

Theorem 4.12. Let X,, be a family of random variables.
(i) If X, are converging in distribution to X, then ¢x, (t) = ¢x(t) for every t.

(i) If ¢x, (t) — &(t) for every t, where ¢ is continuous function, then ¢ is the characteristic
function of a random variable X and X,, converge in distribution to X.

Proof. (i) X,, — X in distribution for every bounded continuous function g it holds

E(9(Xn)) = E(9(X)).
So, taking for every t, g;(y) = e"®¥ (which is bounded and continuous), we get ¢x, (t) —
Px(t).

(ii) We prove this part theorem only in the case of absolutely continuous random variables X,,
with associated densities f,,. The general case can be obtained similarly.

We claim that X, are tight. If the claim is true, then by Theorem 2.34, up to a subsequence
we get that X,,, converge in distribution to a random variable X. By (i), we get that
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¢x,, (t) = ¢x(t) for every t and so ¢(t) = ¢x (t). Since the limit is unique (does not depend
on subsequences), we conclude the convergence of the whole sequence of X,.

So to conclude it is sufficient to show that X, are tight. Since we are assuming X, to have
a density f,, we get that ¢x, (t) = fn(t). Fix § > 0 and consider

2 / (1= ¢x,()dt = 55 / 2% / / ") fn (y)dydt

- o [ [ a-emas.way —%A@“ﬁﬂn@@—éﬁsﬁﬂnu
- ;/&;zz Fnlady = %P ('X" = §> ‘

s B
IF’(|Xn| % S%/_ (1—¢Xn(t))dt—>%/_ (1 —o(t))dt.

Since ¢ is continuous and ng(O) = 1, we get that for every € > 0 there exists ¢ such that

(1—¢(t) <e/dforte[-5,4]. S
5/ (1-¢

We fix € > 0, we choose § as above, and K. = {|z| < 2} and then we choose 7 such that

5 f_ L (t))dt < e for all n > . This gives the desired tightness: P (| X, | € K.) > 1—¢
for all n 2 7.

Hence

[\D\m

O

We conclude showing that actually the Central Limit theorem can be interpreted as a result
in Fourier analysis. The theorem says that if we have a sufficiently large sample of observations-
randomly produced in a way that does not depend on the values of the other observations- the
probability distribution of the observed averages will closely approximate a normal distribution.

Theorem 4.13 (Central Limit theorem). Let X,, be independent identically distributed random
variables with (common) mean p and a variance o. Then W converges in distribution
to the normal random variable with mean 0 and variance 1.

We are not going to prove in full generality this theorem, but we are just giving an idea of
what is going on in the case in which every X; is an absolutely continuous random variable with
density f. Up to a renormalization we may assume that the mean of X; is 0 and the variance is 1.

Proposition 4.14. Let f: R — [0,+00) such that

/Rf(x)da: _1, /Rxf(a;)dx —0 /Ra:2f(as)dx .y

Let f*™ := fx---x f (the convolution of [ by itself n times).
L2
Then fn(z) := f**(/nx) converges weakly as n — +00 to %

Proof. The first assumption on f implies that f(O) = 1. Moreover, recalling Proposition 4.7, item
ii, we get that the second and third assumption on f imply that f € C?. Moreover

%ﬂ@=4@ﬁ@@=0 @ﬂmzéewvwwz—L
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By Taylor theorem we conclude that

flz)y=1- %xg + o(z?).

o~

Moreover, again by Proposition 4.7, item i, we get that f*? = (f)™. So, we get

Fat@) = (Fa/vm) = (1 - % "o (n>>

Compute the logarithm, recalling that log(1 + x) = « + o(z) if x — 0,

— x? x? 1, x? x?
log fr(z) = nlog (1 ~ 5 +o (n)) =5 +no (n) =7 + o(1).

y

_z

This implies ?;(x) —eTe) = 2 e’ recalling (4.2) with a = 2. We may deduce that for
all x,

B

fm Fre) =
im f,(z) = .
n \V2m
This implies the conclusion by Theorem 4.12; item ii. O

4.5 Problems
(i) Let ¢ > 0, and

0 elsewhere

hc(.ﬁ):{l |1‘|§C

Compute h, * h.. Then compute h. * h. * h.. What we can say about the regularity of these
functions?

(ii) Let X1, Xs,... X, are n independent continuous random variables with the same distribution
(and so with the same density function f). Assume that E(X;) = u and E(X; — u)? = o2.
Show that the density function of 22+ EXu=lt s given by /no f*" (zy/no + pn), where

no
f*™(z) is the convolution of f with itself repeated n times.

(iii) Let 6 <mand f: (—m,m) = R defined as

f(x):{l —-d<zr<d

0 7m<zx<-0 andd<x<m.

(a) Compute the Fourier serie of f.
(b) Show that

(¢) Compute

(iv) (a) Compute the Fourier transform of g(x) = ™" x (0,400 ()
Recall the following formulas (obtained by integration by parts):

1

/e_y sin(zy)dy = T 1e_y(x cosxy + sinxy) + ¢
1

z2+1

e Y(zsinzy — coszy) + c.

/e_y cos(zy)dy =
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(b) Compute the Fourier transform of f(z) = xe™"x (0 400)(2) (that is the characteristic
function of the Gamma distribution).
Use item (a) and Proposition 4.7.
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Solutions to problems Section 2

Let f : R — R be a monotone function. Show that f is Lebesgue measurable.
It is sufficient to show that for all ¢ € R the set {x € R | f(x) > ¢} is measurable.

Assume that f is monotone increasing (if it is monotone decreasing the argument is analo-
gous). Let ce R. If f(x) <cfor all z € R then {x € R | f(z) > ¢} is the empty set and we
are done.

Assume now that there exists Z € R such that f(Z) > ¢. By monotonicity we get that
f(y) > cfor all y > Z. We consider now the set A. = {z € R |f(z) > ¢}. Our aim is to show
that this is a measurable set.

We observed that by monotonicity, if © € A, then [z, +00) C A.. So, if A, is not bounded
from below, this implies that A, = R and so we are done. Assume now that A, is bounded
from below and define . = inf A.. For all z > z. we get that f(z) > c and f(z) < ¢ for all
x < x.. This implies that A. = (z, +00) if f(z.) < ¢, and A, = [z, +00) if f(z.) > c. In
both cases, A, € M.

Note that actually we get something more: for all ¢, we get that A. is a Borel set, so the
function f is Borel measurable.

Consider the right continuous increasing function on R

Fla) = T <0
x+1 x>0.

Which is the Borel measure associated to this function?

We define pp(a,b] = F(b) — F(a), and then we extend it to a measure on the Borel o-

algebra. Given F as in the statement, we get that pp(a,b] =b—aif a <b <0, pur(a,b] =

b+1—(a+1)=b—aif 0 <a < b, whereas if a < 0 > b, then pp(a,b] =b+1—a=b—a+1.

Therefore pp = L + &o.

Solutions to problems Section 3

Let (X, | - |)) a Banach space and F : X — X such that there exists 0 < a < 1 for which
[E(z) = F(y)l| < allz =yl Vo,ye X

(F is a contraction)

(a) Show that the map F is continuous.
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(b) Let zp € X. Define x; = F(x¢), 2 = F(z1) and so on x,, = F(2,,_1). Prove that
[2n = Zni1]| < a”fzo — z1]-

Deduce that (z,), is a Cauchy sequence.

(¢) Let Z = lim,, 2,,, where (z,) has been defined in the previous step. Show that F(Z) = Z.
So, 7 is a fixed point of F.

(d) Show that the map F admits a unique fixed point, that is a point such that z = F(Z).
This is called Banach-Caccioppoli theorem.

(a) Let (z,,) be a sequence in X which is converging to . Then 0 < ||F(zy,) — F(2)| <
allz, — z||, and so lim, 4o F(2,) = F(x) since lim,_ 4 o0 p = .
(b) By the property of the function F' and the definition of the we get that

s = 2all = |F(@0) = F@a1)]| < allen — 20| =
— al|F(2n1) = F(ano)l| < @[y — tposl| < . < a”[las — o).

Let n > m. Then,by using the triangular inequality, we get

|20 = Zm|l < |20 — Tp-1ll + [Ta—1 — Tp—2ll + - + [[Tmy1 — T |-

By using the previous inequality and recalling that Y .-, a' = 1*1‘17;“ , we get
am—i—l _ an+1
[2n = 2|l < (a" +a" 7 4+ a™)zo — 2] <= w0 — @1 |-

1_
Since 0 < a < 1, we get that a"*!,a™*! — 0 as n,m — +oo. So in particular the
previous inequality implies that (z,,) is a Cauchy sequence.

(c) Since (z,) is a Cauchy sequence, and the space is complete, it is converging to some
point z. Using the continuity of F' we have that lim,, F'(z,) = F(z). But we recall that
lim,, F(z,) = lim, x,—1 = z. So F(x) = x.

(d) Let «,z such that F(x) = x and F(z) = z. The by the property of F, and recalling
that a < 1,

| —z[| = [|F(z) - F(2)|| < allz — 2| <z — =]

This is not possible unless ||z — z|| = 0, which implies z = x.

(ii) Let f € LP(R™) and «a > 0. Prove that

L{z R | [f(@)]>a})? < |l

Q| =

This is called Chebycheff inequality.

Let Ay = {x € R" | |f(z)] > @}. Then R™ = A, N (R™\ A,). So we compute, recalling
definitions,

= [ srae= [ gepas [ @bz [ irera,

AOt

a

since |f|P > 0. Now if & € A,, then |f(x)[P > oP. Therefore in the previous inequality we
get

e /A | (@)Pde > o? /A dr = a? £(Ay).

a @

This gives the desired inequality,
P

«

after extracting the p rooth.
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(iii)

Prove that if f € L?(—1,1) then f € L'(—1,1) and moreover

£l < V21 £l

Provide an example of a function f € L'(—1,1) such that f ¢ L?*(—1,1).
Since x(—1,1) € L?(—1,1), then by Holder inequality f = IX(=11) € L'(—1,1). Moreover

1
1 3
11 <071 ([ o) =Vl
The function f(x) = —= is in L'(—1,1) but not in L?(—1,1).
Vel
Consider the following operator T : L%(0,2) — L%(0,2) defined as

= /OGC f(y)dy

Show that this is a bounded continuous operator.
First of all T is linear by linearity of the integral.

Note that, by Jensen, and changing the order of integration (observe that 0 < y < z < 2)
we get

Tf||§—/02</0 X0 @)1 (5 dy) dz</ / X0 @) |2dy—2//|f ) 2dy

2 2 2
2 [ [ 1fwPdedy =2 [ )l < 41513
0 Yy 0
where the last inequality comes from the fact that (2 —y) < 2 for y € (0,2). Therefore

sup [T flla < sup 2 fll2 < 2.
{711} {711}

(a) We have to prove that [, |fr(z)gr(z) — f(z)g(z)|dz — 0 as k — +o0.
We observe that, by Holder inequality,

/O Fe@)an(z) — f(2)g()|dx = / 1£(@)(gr(@) — 9(@)) + (fa(2) — F(2))gn(2)]da
/|f Jllg (@) — g(a |dx+/ (@) — £(@)]|gn () |dx

< Hgk - quHpr + ”fk - f”p”gkllq- (B-l)

Sending k — 400, and recalling that limy, ||gk|lq = llg]lq; We get the conclusion.

(b) Arguing as in (B.1), we get

/O @) (@) — F(@)g(@)|dz < / 1F@)llgi () — g @)l da+ / i) — (@) g ()]
< / 1£@)llge(@) — g(@)ldz + | fx — Flloloxla
O

Note that [, |f(x)||gr(x) — g(x)|dz — 0 by weak convergence of g to g, whereas
|fi — fllp = 0 by strong convergence of fi to f. Moreover recall that there exists
M > 0 such that [|gx[l < M. So, we conclude, sending k — +oc0 that [, |fx(z)gr(x) —
f(z)g(x)|dz — 0.
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C Solutions to problems Section 4

(i) - EX,) = (X,,1) = (X,1) = E(X), by continuity of the scalar product (as a conse-

quence of Cauchy Schwartz inequality).

(X0, Y) = (X,, - XY, - Y)+ (X,Y,) + (X,,,Y) — (X,Y). We conclude observing
that (X, — X,Y, —Y) = 0, (Xn,Y) = (X,Y) and (X,Y,) — (X,Y).

— the convergence of covariance and variance are immediate consequences of the first two

items.

(ii) Consider H = L?(—1,1).

(a)
(b)

(a)

Let Vi = {a + bz |a,b € R,z € (—1,1)} (the subspace of polynomials of degree less
than 1.) Find the orthogonal projection of x? on V;.

Let Vo = {a+ bz + cz? |a,b,c € R,z € (—1,1)} (the subspace of polynomials of degree
less than 2). Find the orthogonal projection of 2% on Vs.

We look for an orthonormal basis of Vi. A basis of V; is given by 1,2. Note that
(z,1) = fil zdr = 0, so 1 and x are orthogonal. We have to normalize them. We

compute f_ll dxr =2 and f_ll |z|2de = % Therefore an orthonormal basis of V7 is given

by (%7 %) By the theorem on orthogonal projection we have that

V3

Py, (%) = V2

1
ag—= +a
0\/5 1
2 1 2 3z

where ag = (z ,%) and a; = (x ’W)' We compute

Therefore
2 1 1

Py (2?) = —— =,

o) 3WV2v2 3

Another way to compute the orthogonal projection is just using the definition: we have
to find the point in V; with minimal distance from 2. Every point in V; is defined as
a + bx for some a, b, so we have to solve the minimization problem

1
min ||z — a — bz|? :min/ 2% — a — bx|?dx
a,beR ab J 4

1 2
1 b 2
= mibn/ (z* + a® + b*2? — 2ax® — 2b2® + 2abx)dx = migl <5 +2a® + 5~ 3a> .
a, —1 a,

The minimum is 1/5 and there are two minimum couples of points: a = 5, b = 0 and

a =0, b= 0. Therefore the projection is 1/3 + 0x = 1/3.

1
3

The previous point implies that 2% — % € Vi-. We have to find a orthonormal basis of
V5. In order to have three generators which are orthogonal, we consider 1,z,z? — %.

3
Moreover we normalize them to have norm 1. We compute

1
1 2 2 4 2 2 8
2 2
——d:— —_—_—— = = — = = —,
/(x Jdr =2 +5-5"5 9" &
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(iii)

So an orthonormal basis of V5 is given by (%, ‘[—32””, @(mQ - %) Again by theorem on

orthogonal projections we have

o V3z V45 15 V3t Vi
PV2(933)_aoﬁerﬁJraQ%(lj*g)—(tsv\/5)\/5

where ag = (22, %)7 a; = (23, \/51)7 as = (23, @(ﬁ — 3)). It is easy to check that
agp = 0 = as. We compute

\/§$ \/g ! 4 _\/§2
alz(xg,ﬁ):\ﬁﬁlx dt——23.

Therefore

Py (at) = Y22V3 S

= —.
V25 /2 5
Recalling Remark 3.15 we have that
LY|X,Z)=Prs(Y)=a+bX +cZ

where S is the space with basis 1, X, Z.

Observe that by the same argument L(Z|X) = Prr(Z) where T is the space with a basis
given by 1, X. In particular by Theorem 3.8 we have that Z — L(Z|X) € T and arguing as

in Remark 3.15 L(Z|X) = E(Z) + S22 (X — E(X)).

An orthonormal basis of S can be therefore obtained by considering an orthonormal basis

of T, which is given by 1, % as proved in Remark 3.15 and then adding the ele-

ment k(Z — L(Z|X)) where k is such that E(k(Z — L(Z|X))? = 1. Since E((Z — L(Z|X))? =
Var(Z)Var(X)—Cov*(X,Z) vVarX
Var(X) \/Var(Z)Var(X)—Cm)Q(X,Z) ’

So, as in Remark 3.15,

as proved in Remark 3.15, we get that k =

LY|X,Z) = E(Y)+ %(X ~ E(X)))
Var(X)Cov(Z,Y) — Cov(X, Z)Cov(X,Y)
Var(Z)Var(X) — Cov?(X, Z) (Z - L(z]X))
= E(Y)
Var(Z)Cov(X,Y) — Cov(Z,Y)Cou(X, Z)
Var(Z)Var(X) — Cov?(X, Z) (X —E(X))
Var(X)Cou(Z,Y) — Cov(X, Z)Cou(X,Y) (Z —E(2)).

Var(Z)Var(X) — Cov?(X, Z)
Observe that
Cov(X,Y)

E(Y) + e gy (X — E()) = L(Y1X)

and moreover

Var(X)Cou(Z,Y) — Cov(X, Z)Cov(X,Y)

E(Y) + Var(Z)Var(X) — Cov(X, Z)

(Z - L(Z]X)) = L(Y|Z - L(Z|X)).

This conclude the proof.
Let T : L?*(0.1) — L?(0,1) defined as T'f(z) = foz fly)dy.

Show that this is a compact operator and compute its adjoint.
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To prove that it is compact we have to show that if f,, converge weakly to f, that is
lim,, fo fu(x)g(z)dr = fo (z)dz for all g, then ||Tf, — Tf|l2 — 0, We compute, rea-
soning as above

2

I, - 1o = | 1 ( / o ) () — f(y))dy> dr.

2
Now F,( (fo X0,2) W) (fn(y) = f(y ))dy) is a function such that lim,, Fn( )=0forall z

(by weak convergence, since x(o,z) € L?). Moreover by Jensen inequality F),(z) < fo | fr(y
FW)Pdy < Ifn — I3 < ([Ifall2 + If]l2)?. Recall that since f, converge Weakly then there
exists C' such that || f,|l2 < C (see Problem v)). This implies that 0 < F,(z) < 2C?. Since
constant functions are element in L?(0, 1), we conclude by Lebsegue dominated convergence
that lim,, [|Tf, —Tf||3 = 0.

To compute the adjoint we recall that (T'f,g) = (f,T*g) and so we compute, changing the
order of integration

(T},9) / / F)9(x)dyda = /0 /ylgu)dxf(y)dy

Therefore T*g f gy

Solutions to problems Section 5

1 Jz|<e¢
0 elsewhere

What we can say about the regularity of these functions?
By definition of A,

Let ¢ > 0, and h.(z) = . Compute h. * he(x). Then compute he * he * he.

he * he( /h x —y)he(y)dy = he(z —y)dy = |[—¢,c] N[z — ¢,z + ]

—c
where we indicated with |[—c,c] N[z — ¢,z + ¢]| the length of the intersection between the
two intervals. Since

1] x>2corx<—2c

[—c,x4+¢c —2¢c<z<0
[t—cc 0O0<z<2e

[e, Nz —cxz+c =

we conclude that
0 r>2corx < —2¢

hexhe(z) =< x+2c —2c<z<0
2c—z 0<z<2e

The graph is a triangular.. Then again by definition

hc * hc * hc(.’L') = /R(hc * hc)(x - y)hc(y)dy = /c (hc * hc)(.’L‘ - y)dy

—C

= / (he % he)(xz — y)dy.
[—c,c]N[z—2¢,2+2c]

41



We observe that hexhexhe(x) = hexhexh.(—x) so it is sufficient to compute the function for
x positive and then symmetrize it (as an even function). If z > 3¢ then h * he * he(z) = 0.
If € (2¢,3¢) then [—c¢,c] N[z — 2¢,x + 2¢] = [ — 2¢,¢] with  — 2¢ > 0 and so

¢ de — )2 2
he # he # he(x) :/ he s ho(y)dy = BE=2° €
z—2c 2 2

If x € (¢,2¢) then [—c,c] N[z — 2¢, 2 + 2¢] = [ — 2¢,¢] with  — 2¢ < 0 and so

0 c 2 _ .2
4c? —
he % he x he(x) :/ hc*hc(y)der/ he * he(y)dy = %Jrgcz.
r—2c 0
If x € (0,¢) then [—c, ] N [z — 2¢,x + 2¢] = [—¢, ] and so

C

he * he * he(x) = / he % he(y)dy = 3¢2.

—C

(ii) Let X1, Xs,... X, are n independent continuous random variables with the same distribution
(and so with the same density function f). Assume that E(X;) = u and E(X; — u)? = o2.

Show that the density function of W is given by +/no f*" (z/no + pn), where

f*™(x) is the convolution of f with itself repeated n times.

By Theorem 4.3 we get that the density function associated to the sum of X7, X5 is f * f.
Then again by the theorem, the density function associated to the sum of X; 4+ Xo with X3
is (f % f) = f = f*2 and so on.

By linearity E(X; +---+ X,,) = nu and by independence we get E((X; +- -+ X,, —un)?) =
no?. So the sum as Z = X HXamin o get that Z has E(Z) = 0 and E(Z%) = 1 (so it
has mean 0 and variance 1).

f™* is the density associated to X1 +... X, we get that /no f*" (x\/no + un) is the density
associated to Z. Indeed we compute, changing variable,

- 1
/R i £ (i + ) de = [ L gy = S B e X =) =0

— un)?
R R

no?

(iii) Let 6 < mand f: (—m,m) = R defined as

f(x):{l —-d<xr<d

0 —m<zxz<-0 andd<z<m.

(a) Compute the Fourier serie of f.
(b) Show that

(¢) Compute

sin®n
>
n
(a) ag = 5= [7_f(t)dt = 2 b, =0 since f is an even function.
§

T 1 2
n = — t t)dt = — t)dt = — si d).
a =] f(t) cos(nt) 77/_5 cos(nt) g sin(nd)
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(iv)

(a)

So the Fourier serie of f is

s s n

o + 2 Z sin(nd) cos(nx).

We take § = 1. The Fourier serie of f at x = 0 is converging to f(0) so

1 2 sinn
-+ — =1.
7r+7rzn: n

The Parseval identity reads
IF13 = 2maf + ) " m(ar, +b7).
n

We apply Parseval equality for 6 = 1 and we get

Compute the Fourier transform of g(z) = e™*X(0,400) ().
Recall the following formulas (obtained by integration by parts):

1
/efy sin(zy)dy = — oS e Y(xcosxy + sinzy) + ¢

1
2 +1

/e*y cos(zy)dy = e Y(rsinzy — cosxy) + c.

Compute the Fourier transform of f(x) = ze™"X(0,4o0)(7) (that is the characteristic
function of the Gamma distribution).

Use item a. and Proposition 4.7.

By definition and using the primitive of the functions e™¥ cos zy and e~ ¥ sin zy, we get

) +oo ) +oo +o0o
g(x) = / g(y)e™dy = / e Ye'™dy = / e Y cos wydy + 2/ e Y sinxydy
R 0 0 0

1 T

_:U2+1+Za:2—|—1'

By Proposition 4.7,

di(z) = /R (iy)g(y)e™Vdy = i /R )y = if (@),

Therefore

f(x)——i(21 i )——i( —2z —ix2_1>
211 21 @2+ 12 (@112

1— a2 2 1+iz\° )
= ) = = 1— -
(22 +1)2 +Z(I2+1)2 (1+x2> ( ir)

1 14z
1—ixz ~ 14z2°

where the last identity is obtained by using the fact that
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