FUNCTIONAL ANALYSIS- TEACHER A. CESARONI

ExAM- JANAUARY 23, 2026- (90 MINUTES)

Exercise 1.

(1) Give the definition of absolutely continuous measure and of singular measure
(with respect to the Lebesgue measure in R). Recall the Lebesgue Radon
Nikodym decomposition of a measure.

(2) Consider the cumulative distribution function

0 <0
Flz)=<¢z3+1 0<ax<1
4 z>1

and let pp the Borel measure associated to this function. Write the singular
part of this measure and the density of the absolutely continuous part of this
measure, if there exists any.

Exercise 2.
Let M?(Q, P, F) the space of random variables with bounded second moment. For
X € M? denote as o(X) the minimal o-algebra contained in F which contains all the
sets A, = {w € Q, | X(w) <z}, for z € R (so o(X) is the minimal o-algebra such
that X is measurable).

(1) Let Y € M?*(Q,P, F). Define the conditional expectation E(Y|X) in terms of

an orthogonal projection. State the orthogonal projection theorem.
(2) If Y is independent of X what is the conditional expectation E(Y|X)?

Exercise 3. Let P(R) the space of probability measures on R (that is the space of
all laws of real valued random variables).

(1) Let pu,v € P(R). Recall the definition of coupling between p and v.

(2) Recall the definition of Wasserstein distance Ws(u, v) among p and v.

(3) Let u = %51/3 + %(52/3 and v = %(50 + %51. What is the Wasserstein distance W,
among  and v?

(4) Let p the measure associated to the cumulative distribution function

0 =<0
Flz)=<z 0<z<1
1 «>1

and v = %50 + %51. What is the Wasserstein distance W5 among p and v?



SKETCH OF SOLUTIONS

Solution 1.

(2) F is continuous in R\ 0,1. Moreover F'(z) = f(z) = 32°x(,1) and F is
constant in x < 0,z > 1. Therefore the singular part of ur is given by (F(0) —
F(07))do + (F(1) — F(17))6; = o + 207 and the absolutely continuous part
has density f(z) = 3z*x(1). In particular for every Borel set A, up(A) =
(50(14) + 2(51 (A) + fAﬂ[O,l] 3132611’

Solution 2.

(1) E(Y'|X) is the orthogonal projection of Y onto the space M?(Q,P,o(X)), that
is the element Z € M?(Q2,P, (X)) which has minimal M? distance from Y. In
particular Z = h(X) for some h : R — R measurable and Y — Z is orthogonal
to M%(Q,P,0(X)). Finally Y can be written in a unique way as an element of
M?*(Q,P,0(X)) and an element orthogonal to M?*(Q,P,o(X)).

(2) Note that E(Y) € M?*(Q,P,0(X)), since it is a constant. Moreover Y — E(Y))
is orthogonal to M?(Q,P,o(X)), by independence: indeed E(X(Y —E(Y))) =
E(XY)—-E(X)E(Y) = 0. By uniqueness of the orthogonal projection, it holds
E(Y|X) =E().

Solution 3.

(3) Observe that there exists two deterministic couplings between the two measures:
one associated to ¢; sending 1/3in 0 and 2/3 in 1 and the other associated to 1)y
sending 1/3in 1 and 2/3 in 0 . The first one is monotone, since 11 (0) < ¢(1/2)
and it is the optimal one.

Walpor? = [ o= n(@)Pduta) = 311/3 = ia(1/3)F + 512/3 = ir(2/3)F =

1 1 11 11 1
=[1/3P+=2/3-1P=2-+--=—.
B3R =1 =55+ 5573

(4) Observe that p is absolutely continuous with respect to Lebesgue with density
f(x) = 1xj01)(x). The cumulative distribution function associated to v is given

by
0 <0
F,(x) = % 0<z<l1
1 z>1

We compute for t € (0,1),

0 t<
1 t>

F;(t) = inf{z|F,(z) >t} = {

N N



The optimal coupling is a deterministic coupling given by

(F) o F)(x) == {

that is (F, o F},)sp = v. Therefore
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Walpor? = [ o= Fy o Fya)fPduta) = [ o= Py (o)fda =
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:/ \x|2dx+/ |z — 1|2dx:/ x2dx+/ 2? — 27 + ldz =
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