
Lecture 2

Reminder No class this Thursday

OH change Now wed Fri by appointment

I will
do a

makeup

Two illustration of OT

Parabolic PDE andEX 2

wing moment

The poem medin eye is on import
PDE for mgeq1 it is gun n

partialxrhoDeltarhom
For m1 this gun back the H.E

Fix rho0fL1leftmathbbR3right rho0geq0 fix h0

min_rholefthintrhomdxfrac12d2leftrhorho0rightright



P0P1P2ldots Defin p n t

Theorem otto 2000

The sequin P
1 P up weak

not to partialxPDeltaPn PleftxctrightP0leftxright

A follow up pan by JKO

count the sun for Fokker Planck

partialxPdivleftnablaprhonablaVrightleftFPright
Jf rhoinftyfrac1zev then

min_rholefthintrhologleftPrhoinftyrightdafrac12d2leftPPinftyright2right
Paden a wh f FP

3fV is α com the

KLleftPlefttrightPinftyrightleqealphathLleftP0Pinftyright



Nineth the
Monte CarloRelevant to

Ex 3 OT and cut M

a Riemen wanted

Rice conch

Displacement integer McCann

Give the prob men Mo my

xrightarrowMxPzleftMright s t

d2leftMxM0rightdleftMmu1right
a geoden

Lott Villani Stan

A infld her Ricgeq0

Hleftprightint_MelgedVdl



is displacent can

A word from our sponsor
the Mange Ampere equate

Supper Tnablaupi smooth and

int_mathbbRnetaleftTleftxrightrightfleftxrightdxintetaleftggrightgggdy
V 12

The

intetaleftpimrightfleftxrightdxintetaleftpimarightgleftTannrightdetDTdx
detleftDTleftxrightrightfracfleftxrightyleftTleftxrightright

or

detleftD2uleftxrightrightfracfleftxrightgleftPuleftxrightright



Compare with Poison

Du in fin

Regulity of optimal transport
map EE regular of solute to

the Monge Ampere egn
The Moye Hankard proler
Now you deserd the

Monge Mark publ

for the spen X Y

say compute mk span
Bol m as C Xxx IR

cut

Bol
Consider two prob men

M V in M



A transport plan is a prob
St

int_xtimes1phileftxdpixnrightint_XphileftxrightdM
int_xtimesypsileftyrightdpileftxurightint_yfleftyrightdvleftsright
foralldinCcleftXrightTinCcleftYright

Example Gin TXrightarrowY

mean pi2 XtimesY

as GammaDleftXright defin pi 5

intphileftxyrightdpileftxyrightintphileftxpileftxrightrightdmuleftxright
Observe



intvarphileftxrightbotpiMMintphileftxrightbotmuleftxrightintfleftyrightdpileftxyrightintpsileftTleftxrightrightdmux1

So a Boen tranght up gin
me to a thought up


