Notations

The following is a (non-exhaustive) list of notations used throughout the book. Other
notations will be presented at the first time used.

1.

VAW

R is the field of real numbers, R, the real non-negative numbers, R, the real
positive numbers, R_ the real non-positive numbers, and R__ the real negative
numbers.

For x,y € R, min(x,y) := x Ay, max(x,y) :=xVYy.

AN (y) = {0, .o xy) € RY, TN x; = yh

AY) =1, xy) € RY, YN x; < ).

M,(N,]) = IRQ’ ® IR{r. It is the set of N x J matrices of non-negative real numbers.
Likewise, M'(N,J) := RN @ R’ is the set of N x J matrices of real numbers.

For M = {m;;} ¢ M,(N,J) and P = {p;;} ¢ M'(N, ), P : M := tr(MP") =

Z?Ll Z]Llpi,jmi,j-

(X, B) is a compact measure space, and B is the Borel o-algebra on X.

M(X) is the set of Borel measures on X. M, c M is the set of non-negative mea-
sures, and M, are the probability measures, namely u(X) = 1.
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