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Summary. We present an approach, going back to Riischendorf [23], to obtain an optimal coupling for random
variables with values in some completely regular topological space S. The main step is to prove a version for random
measures of the Kantorovich-Rubinstein duality theorem. This leads to a family of dependence coefficients defined
over the class of 1-lipschitz functions with respect to a given metric ¢ on S. In particular the S-mixing coefficient
and the well known coupling result of Berbee [1] correspond to the case where c is the discrete metric. To be
complete we show that, contrary to Berbee’s coupling, the more precise “maximal” coupling result of Goldstein
[16] cannot be extended to other metrics than the discrete one.

1 Introduction and notations

Let pu and v be two probability measures on a Polish space (S, d). In 1970 Dobrusin [12, page 472] proved
that there exists a probability measure A on S x S with marginals p and v, such that

1
Mz # v, (z,y) € Sx8}) = Sllu—vlo, (1)
where || - ||, is the variation norm. More precisely, Dobrusin gave an explicit solution to (1) defined by
A)r_(B
)\(AXB):(,LL—N+)(AQB)+7T+()?S)() for A, B in Bg, (2)
Tt

where p — v = w4 — m_ is the Hahn decomposition of 7 =y — v.

Starting from (2) (see [1, Proposition 4.2.1]), Berbee obtained the following coupling result ([1, Corol-
lary 4.2.5]): let (£2,.A,P) be a probability space, let M be a c-algebra of A, and let X be a random
variable with values in S. Denote by Px the distribution of X and by P x| a regular conditional distri-
bution of X given M. If (2 is rich enough, there exists X* distributed as X and independent of M such
that

P(X # X*) = L E([Pxim — Pxly). 3)

To prove (3), Berbee built a couple (X, X™*) whose conditional distribution given M is the random
probability A, defined by (2), with random marginals u = P x| and v = Px.

It is by now well known that Dobrusin’s result (1) is a particular case of the Kantorovich-Rubinstein
duality theorem (which we recall at the beginning of Section 2) applied to the discrete metric ¢(z,y) =
1,y (see 20, page 93]). Starting from this simple remark, Berbee’s proof can be described as follows: one
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can find a couple (X, X*) whose conditional distribution with respect to M solves the duality problem
with cost function ¢(z,y) = 1,2, and random marginals y = P x|, and v = Px.

A reasonable question is then: for what class of cost functions can we obtain the same kind of coupling
than Berbee’s? Or, equivalently, given two random probabilities p,, and v, on a Polish space (S, d), for
what class of cost functions is there a random probability A, on S x S solution to the duality problem with
marginals (fi, ¥,)? Combining Proposition 4 in [23] and the Kantorovitch-Rubinstein duality Theorem,
we shall see in point 1 of Theorem 2.1 that such a A, exists provided the cost function c¢ satisfies

c(wy) = sup Ju(@) —uly), (4)
uELip(SC)
where Lip(sc) is the class of continuous bounded functions u on S such that |u(z) — u(y)| < ¢(x,y). In
fact, except for the duality, Riischendorf proved in [23, Proposition 4] a more general result, which is
true for any measurable cost funcion c. In point 2 of Theorem 2.1 we also prove that the parametrized
Kantorovich-Rubinstein theorem given in [5, Theorem 3.4.1] still holds for any cost function ¢ satisfying
(4).

In Section 3, we give the application of Theorem 2.1 to the coupling of random variables, as done in
Section 2 of [23]. In particular, Corollary 1 extends Berbee’s coupling in the following way: if ({2, .4,P)
is rich enough, and if ¢ is a mapping satisfying (4) such that [ ¢(X,zo)d P is finite for some z in S, then
there exists a random variable X* distributed as X and independent of M such that

Bt X)) = sw | [f@Pxun) - [ x| (5)
fELipSC

If c(z,y) = 1,2, is the discrete metric, (5) is exactly Berbee’s coupling (3). If ¢ = d, (5) has been proved
in [23, Proposition 6]. For more details on the coupling property (5) and its applications, see Section 3.2.

In 1979, Goldstein [16] obtained a more precise result than (1) in the case where S = S{° = II;? | M
is a product space. This result can be written as follows: let ¢ and v be two probability measures on S¢°
and let ju(;) and v(;) be the marginals of u and v on S§° = II22 ;M. There exists a probability measure A
on S° x §° with marginals A;) on S§° x §§°, such that A(- x §5°) = u(-), A(S¥® x ) = v(-), and for any
i>1,

1 o0 o0
§||M(i) — v lle = Aaoy({z # 9, (2, y) € S x S7°}). (6)

Starting from (6) (see [1, Theorem 4.3.2]), Berbee obtained the following coupling result ([1, Theorem
4.4.7)): let X = (Xg)r>1 be a Si°-valued random variable and let X(;) = (Xg)g>:. If §2 is rich enough,
there exists X* distributed as X and independant of M such that, for any i > 1,

1
§E(” PX(¢)|M - PX(i)

where Py, is the distribution of X(;) and Px ,am is a regular distribution of X ;) given M. If (Xy)gez
is a strictly stationary sequence of M-valued random variables and M = o(X;,i < 0), the sequences for
which P(X;) # X ("‘l)) converges to zero as i tends to infinity are called S-mixing or absolutely regular
sequences. The property (7) is very powerful (see [21] and [3] for recent applications).

In Section 4, we shall see that, contrary to (1), the property (6) is characteristic of the discrete metric.
Hence, no analogue of (7) is possible if the underlying cost function is not proportional to the discrete
metric.

Preliminary notations

For any topological space ¥, we denote by Bg the Borel o-algebra of ¥ and by P(%) the space of
probability laws on (%, Bz), endowed with the narrow topology, that is, for every mapping ¢ : ¥ — [0, 1],
the mapping p +— f,z @dp is l.s.c. if and only if ¢ is Ls.c.
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Throughout, S is a given completely regular topological space and (2, A, P) a given probability space.
Note that in [23], both £2 and S were assumed to be Polish. However the results are valid in much more
general spaces, without significant changes in the proofs. The reader who is not interested by this level
of generality may assume as well in the sequel that all topological spaces we consider are Polish. On the
other hand, we give in appendix some definitions and references which might be useful for a complete
reading.

2 Parametrized Kantorovich—RubinStein theorem

Most of the ideas of this Section are contained in [23], except for the duality part of point 2 of Theorem
1, which draws inspiration from [5, §3.4].

For any p,v € P(S), let D(u,v) be the set of probability laws m on (S x S, Bsxs) with marginals p
and v, that is, 7(A x S) = u(A) and 7(S x A) = v(A) for every A € Bs. Let us recall the

Kantorovich—-Rubinstein duality theorem [18], [20, Theorem 4.6.6] Assume that S is a com-
pletely reqular pre-Radon space®, that is, every finite T—additive Borel measure on S is inner reqular with

respect to the compact subsets of S. Let ¢ : S x S — [0, +00] be a universally measurable mapping. For
every (u,v) € P(S) x P(S), let us denote

ALk (uv) = inf /S cle.y)dn(a.g),
X

weD(u,v)
A (uv) = sup (ul(f) — (1))
fevip§?

where Lip(sc) ={ueCpy(S);Ve,y €S |u(x) —uly)| < c(z,y)}. Then the equality A%gg(;h v) = Aic) (,v)
holds for all (u,v) € P(S) x P(S) if and only if (4) holds.

Note that, if ¢ satifies (4), it is the supremum of a set of continuous functions, thus it is Ls.c. Every
continuous metric ¢ on S satisfies (4) (see [20, Corollary 4.5.7]), and, if S is compact, every l.s.c. metric
c on S satisfies (4) (see [20, Remark 4.5.6]).

Now, we denote

V(2,AP;S)={ueP2xS,A2Bs); VAc A u(AxS)=P(A)}.

When no confusion can arise, we omit some part of the information, and use notations such as Y(A) or
simply Y (same remark for the set Y <!(£2, A, P;S) defined below). If S is a Radon space, every u € Y
is disintegrable, that is, there exists a (unique, up to P-a.e. equality) A7 -measurable mapping w — e,
2 — P(S), such that

u(f) = /Q /S F (@, 2) dpro () AP (w)

for every measurable f : 2 xS — [0,+00] (see [27]). If furthermore the compact subsets of S are
metrizable, the mapping w — p,, can be chosen A4-measurable, see the Appendix.
Let ¢ satisfy (4). We denote

Y (2,AP;S) = {pey; c(@, xo) dp(w, x) < 400}
2xS

4 In [18] and [20, Theorem 4.6.6], the space S is assumed to be a universally measurable subset of some compact
space. But this amounts to assume that it is completely regular and pre-Radon: see [20, Lemma 4.5.17] and
[15, Corollary 11.8].



4 Jérome Dedecker, Clémentine Prieur, and Paul Raynaud De Fitte

where z is some fixed element of S (this definition is independent of the choice of xp). For any p,v € ),
let D(u, v) be the set of probability laws 7 on {2 X S x S such that 7(. x . x S) = pand (. xS x .) = v.

We now define the parametrized versions of A%ﬁ and Aic). Set, for p,v € Y1,

Agl){(u,y): inf / c(z,y) dr(w, z,y).
7€D(p,v) JxSxS

Let also @(C) denote the set of measurable integrands f : 2 xS — R such that f(w,.) € Lip(sc) for every
w € 2. We denote

A pv) = sup (u(f) —v(f)).

fE@(@

Theorem 1 (Parametrized Kantorovich—-Rubinstein theorem) Assume that S is a completely
reqular Radon space and that the compact subsets of S are metrizable (e.g. S is a reqular Suslin space).
Let c: S xS — [0, +o0| satisfy (4). Let p,v € Y and let w — p, and w — v, be disintegrations of u
and v respectively.

1. Let G: w— Ag{(uw, V,) = Aic)(,uw, v,) and let A* be the universal completion of A. There exists
an A* —~measurable mapping w — A, from 2 to P(S x S) such that A, belongs to D(uy,v,) and

Glw) = /S o) dhta)

2. The following equalities hold:

A9 () = / (2, y) dMw, 2,y) = A (1, ),
2XSXS

where X is the element of Y(2, A,P;S x S) defined by (A x B x C) = [, A\o(B x C)dP(w) for any
Ain A, B and C in Bs. In particular, \ belongs to D(u,v), and the infimum in the definition of

Ag{(p, v) is attained for this \.

Remark 1. In the case where both {2 and S are Polish spaces, point 1 and the first equality in point 2 of
Theorem 1 are contained in Proposition 4 of Riischendorf [23]. The proof we give below follows that of
Proposition 4 in [23] and of Theorem 3.4.1 in [5]. As in [23], the main argument is a measurable selection
lemma given in [6].

The set of compact subsets of a topological space ¥ is denoted by ().

Lemma 1 (A measurable selection lemma) Assume thatS is a Suslin space. Let ¢ : SxS — [0, +0]
be an l.s.c. mapping. Let B* be the universal completion of the o —algebra Bps)xp(s). For any p,v € P(S),
let

) = _int [ ewg) dn(ay) € 0,400,

The function r is B*—measurable. Furthermore, the multifunction

K - {7’(8) x P(S) — K(P(S x§))
L () = {m € D(p,v); [ ez, y)dn(z,y) = r(p,v)}

has a B* -measurable selection, that is, there exists a B*-measurable mapping X : (u,v) — A, defined
on P(S) x P(S) with values in K (P(S x S)), such that X, € K(p,v) for all p,v € P(S).
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Proof. Observe first that the mapping r can be defined as

r: (p,v) —inf {¢(m); 7 € D(p,v)},

with
[P(SxS) — [0,40d]
v {77 = Joys el y) dr(z,y).

The mapping ¢ is Ls.c. because it is the supremum of the l.s.c. mappings 7 — w(c An), n € N (if ¢ is
bounded and continuous, 9 is continuous). Furthermore, we have D = &~! where @ is the continuous
mapping
5 {P(S x §) — P(S) x P(S)
A — (AL X S), (S x.))

(recall that D(u,v) is the set of probability laws 7 on S x S with marginals 1 and v). Therefore, the graph
gph (D) of D is a closed subset of the Suslin space X = (P(S) x P(S)) x P(S x S). Applying Lemma
II1.39 of [6] as done in [23], we infer that r is B*~measurable. Now the fact that K has a B*—measurable
selection follows from the application of Lemma III.39 given in paragraph 39 of [6]. ]

Proof of Theorem 1. By the Radon property, the probability measures pu({2 x.) and v(§2 x .) are tight,
that is, for every integer n > 1, there exists a compact subset K,, of S such that u(2 x (S\ K,,)) < 1/n
and v(2 x (S\ K,,)) < 1/n. Now, we can clearly replace S in the statements of Theorem 1 by the smaller
space Up>1K,,. But U,>1K, is Suslin (and even Lusin), so we can assume without loss of generality that
S is a regular Suslin space.

We easily have

a0 = swn [ [ () = f0.0) i@ dn (o) aP)

fELlp(C)

/// (z,y) duw(x) dv, (y) dP(w)

< Al (nv). 8)

So, to prove Theorem 1, we only need to prove that A%l)%(ﬂa v) < Ag) (1, v) and that the minimum in
the definition of é%(R(/% v) is attained.

Using the notations of Lemma 1, we have G(w) = r(uw, V), thus G is A*—measurable (indeed, the
mapping w — (fi,, V,,) is measurable for A* and B* because it is measurable for A and Bpg)xp(s)). From
Lemma 1, the multifunction w — D(u, v,) has an A*—measurable selection w — A, such that, for every
w e £, G = Jous (@, y) dr,(z,y). We thus have

A8 (1) < /Q elw) ey = /Q G(w) dP(w). (9)

Furthermore, since pu,v € V!, we have G(w) < +oco a.e. Let {25 be the almost sure set on which
G(w) < 4o00. Fix an element xg in S. We have, for every w € 2o,

Gw)= sup (pw(g) —rlg)) = sup (1 (9) = vu(g)) -
gELlp(c) EJELIP , 9(xo)=0

Let € > 0. Let i and 7 be the finite measures on S defined by

ﬁ(B):/QXBc(xo,a;)du(w,x) and 5(3)2/Q c(xo, ) dv(w, x)

x B
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for any B € Bs. Let Sg be a compact subset of S containing o such that (S \ Sp) < e and U(S\ Sp) < e.
For any f € @(6), we have

[ n =G D aPe) - [ - Vw)(f(wa-)]lso)dP(w)‘
0 (9]

/g (1o — 1) (F(@, ) Tong,) dP(w)| < 2¢. (10)

Set, for all w € (2,
G'(w) = sup (He — vw)(9 Is,)-

g€eLipl”, g(z0)=0

We thus have

GdP - G’dP’ng. (11)
o 0

Let Lip(c) denote the set of restrictions to Sy of elements of Lip(c). The set Sy is metrizable, thus Cy, (Sp)

sk, S
(endowed with the topology of uniform convergence) is metrizable separable, thus its subspace Lip(Sc) ks
0

is also metrizable separable. We can thus find a dense countable subset D = {u,; n € N} of Lip(SC) for
the seminorm [[ul[q, s,) = SUPses, [u(2)[- Set, for all (w,z) € 2y x S,

N(w) = min{n € N; /un(x) d(pey — vy,)(z) > Aic)(/.tw,l/w) — G (w) — €}, and
s
f(ww%.) = uN(w)(x)
We then have, using (10) and (11),

A (uv) > /

20 XS

fip-v)z [ fdp-v) -2

20 %S

> G dP —3e > G dP —5e.
20 0

Thus, in view of (8) and(9),

4%?1)1(“,1/) = _/Q S sc(xvy) d)‘(wax’y) :é£6)(u’y)'
XSX

3 Application: coupling for the minimal distance

In this section S is a completely regular Radon space with metrizable compact subsets, ¢ : SxS — [0, +00]
is a mapping satisfying (4) and M is a sub-c-algebra of A. Let X be a random variable with values in
S, let Px be the distribution of X, and let Px|x be a regular conditional distribution of X given M
(see Section 5 for the existence). We assume that [ ¢(z,zo) Px (dx) is finite for some (and therefore any)
xo in S (which means exactly that the unique measure of Y(M) with disintegration P x|(-,w) belongs
to Y<1(M)). The proof of the following result is comparable to that of Corollary 4.2.5 in [1] and of
Proposition 5 in [23].



Parametrized Kantorovich-Rubinstein theorem and coupling 7

Theorem 2 (A general coupling theorem) Assume that (2 is rich enough, that is, there exists a
random variable U from (£2,A) to ([0,1], B([0,1])), independent of o(X)V M and uniformly distributed
over [0,1]. Let Q be any element of Y *(M). There ezists a o(U)Vo(X)VM-measurable random variable
Y, such that Q. is a regular conditional probability of Y given M, and

E(c(X,Y)M)= sup
feLip§?

f(@)Pxaq(dz) f(z dx P-a.s.. (12)
[ spstae - [ sere

Proof. We apply Theorem 1 to the probability space ({2, M,P) and to the disintegrated measures
po(-) = Pxpm(,w) and v, = Q. As in the proof of Theorem 1, we assume without loss of generality
that S is Lusin regular. From point 1 of Theorem 1 we infer that there exists a mapping w — A,
from £2 to P(S x S), measurable for M* and Bpsxs), such that A, belongs to D(Pxam(-,w), Qu) and
G<w) = fSXS C(‘Tv y)Aw(dmv dy)'

On the measurable space (M, 7) = (2 x S x S, M* ® Bs ® Bs) we put the probability

(A x B x () :/ Au(B x C)P(dw) .
A

If I = (I, Is, I3) is the identity on M, we see that a regular conditional distribution of (s, I3) given I is
given by Pz, 1,))1,—=» = Aw. Since Px (-, w) is the first marginal of A, a regular conditional probability
of Iy given Iy is given by Pr, 5o () = Pxm(-w). Let A,z = Pryjr,—w 1,—» be a regular conditional
distribution of I3 given (I1,I3), so that (w,z) = A, , is measurable for M* ® Bg and Bps). From the
uniqueness (up to P-a.s. equality) of regular conditional probabilities, it follows that

Ao(B x C) = /B Moo (C)Px pa(de,w) Poas.. (13)

Assume that we can find a random variable Y from {2 to S, measurable for o(U) V ¢(X) V M* and
Bs, such that Py, )y (@) = Aw x(w) (). Since w = Pxa(+, w) is measurable for M* and Bps), one
can check that Px | is a regular conditional probability of X given M*. For A in M*, B and C' in Bg,
we thus have

E(1alxeply o) = E(14E (1xepE (1 o|o(X) vV M*) |M*))
:/ (/ )\w’x(C’)PXW(dx,w))P(dw)
A B
= / Ao(B x C)P(dw).
A

We infer that ), is a regular conditional probability of (X,Y) given M*. By definition of A, we obtain
that
E (C(X, }7)|M* = sup

fELlp(F)

f(@)Pxim(dx) flx dx P-as.. (14)
[ serspaien) - [ sre

Since S is Lusin, it is standard Borel (see Section 5). Applying Lemma 2, there exists a o(U) Vo (X) VM-
measurable modification Y of Y, so that (14) still holds for E(c¢(X,Y)|M*). We obtain (12) by noting
that F (¢(X,Y)|M*) = E (¢(X,Y)|M) P-a.s.

It remains to build Y. Since S is standard Borel, there exists a one to one map f from S to a Borel subset
of [0,1], such that f and f~! are measurable for B([0,1]) and Bs. Define F(t,w) = Ay x () (f 71 (] =00, ])).
The map F(-,w) is a distribution function with cadlag inverse F~1(-,w). One can see that the map
(u,w) — F~Y(u,w) is B([0,1]) ® M* V o(X)-measurable. We now use the fact that §2 is rich enough:
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the existence of the random variable U uniformly distributed over [0, 1] and independent of o(X) VvV M
allows some independent randomization. Let T(w) = F~1(U(w),w) and Y = f~1(T). It remains to see
that Py, x)va- (W) = Ay x(w)(+). For any A in M*, B in Bs and ¢ in R, we have

E ( Ialxen ]lyef,l(]_oo,t])) = /A Ix (e luw)<rwP(dw).
Since U is independent of o(X) V M, it is also independent of o(X) VvV M*. Hence
B (1alxenlyer1g-w)) :/A Ly (e s F(t,w) P(dw)
= [ s (1= 0. t) P,
Since {f71(] — o0, t]),t € [0,1]} is a separating class, the result follows. ]

Coupling and dependence coefficients

Define the coefficient

Te(M, X) —H sup

feLip!?

/f )Py (da) — /f Pde‘H (15)

If Lip ) is a separating class, this coefficient measures the dependence between M and X (7.(M,X) =0
if and only if X is independent of M). From point 2 of Theorem 1, we see that an equivalent definition is

nMX) = s [ fe o) = [ ([ fw.opxan))Plae).

fELlp(C)

where Lip(gi)/\,l is the set of integrands f from {2 x S — R, measurable for M ® Bs, such that f(w,.)

belongs to Lip(SC) for any w € (2.

Let c¢(z,y) = 1%, be the discrete metric and let || - ||, be the variation norm. From the Riesz-
Alexandroff representation theorem (see [29, Theorem 5.1]), we infer that for any (u,v) in P(S) x P(S),

1
sup |u(f) —v(H)l = 5llu =7l
fELlp(C)

Hence, for the discrete metric 7.(M, X) = (M, o(X)) is the S-mixing coefficient between M and o(X)
introduced in [24]. If ¢ is a distance for which S is Polish, 7.(M, X) has been introduced in [23, Inequality
(10)] in its“dual” form, and in [8], [10] in its present from (obviously the reference to [23] is missing in
these two papers).

Applying Theorem 2 with ) = P ® Px, we see that this coefficient has a characteristic property which
is often called the coupling or reconstruction property.

Corollary 1 (reconstruction property) If {2 is rich enough (see Theorem 2), there exists a o(U) V
o(X) V M-measurable random variable X*, independent of M and distributed as X, such that

T(M,X) =FE (c(X,X™)) . (16)
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If c(z,y) = 1%y, (16) is given in [1, Corollary 4.2.5] (note that in Berbee’s corollary, S is assumed to
be standard Borel. For other proofs of Berbee’s coupling, see [4], [23, Proposition 5 and Remark 2 page
123] and [22, Section 5.3]). If ¢ is a distance for which S is a Polish space, (16) has been proved in [23,
Proposition 6] (in [23] a more general result for sequences is given, in the spirit of [2]. For an other proof
of (16) when (S, ¢) is Polish, see [8]).

Coupling is a very useful property in the area of limit theorems and statistics. Many authors have
used Berbee’s coupling to prove various limit theorems (see for instance the review paper [19] and the
references therein) as well as exponential inequalities (see for instance the paper [13] for Bernstein-type
inequalities and applications to empirical central limit theorems). Unfortunately, these results apply only
to f-mixing sequences, but this property is very hard to check and many simple processes (such as iterates
of maps or many non-irreducible Markov chains) are not S-mixing. In many cases however, this difficulty
may be overcome by considering another distance ¢, more adapted to the problem than the discrete metric
(typically ¢ is a norm for which S is a separable Banach space). The case S = R and ¢(z,y) = |z — y/, is
studied in the paper [9], where many non S-mixing examples are given. In this paper the authors used
the coefficients 7. to prove Bernstein-type inequalities and a strong invariance principle for partial sums.
In the paper [10, Section 4.4] the same authors show that if T is an uniformly expanding map preserving
a probability u on [0, 1], then 7.(o(T™),T) = O(a™) for ¢(z,y) = |x — y| and some « in [0, 1].

The following inequality (which can be deduced from [19, page 174]) shows clearly that (M, o(X))
is in some sense the more restrictive coefficient among all the 7.(M, X): for any = in S, we have that

B(M,o(X))
TC(M,X) < 2/ Qc(X,x) (u)duv (17)
0

where Qc(x,z) is the generalized inverse of the function ¢ — P(c(X,x) > t). In particular, if ¢ is bounded
by M, 7.(M, X) < 2MB(M, o (X)).

A simple example

Let (X;)i>0 be a stationary Markov chain with values in a Polish space S, satisfying the equation X, =
F(X,,&n+1), where (&);>0 is a sequence of independent and identically distributed random variables
with values in some measurable space M and independent of Xy, and F' is a measurable function from
S x M to S. Let X be a random variable distributed as X and independent of (Xo, (&;)i>0), and let
Xy = F(X};,&€41). The sequence (X);>0 is independent of X and distributed as (X;);>o. From the
definition (15) of 7., we easily infer that

Te(0(Xo), Xi) < E(c(Xg, Xy)) -

Let u be the distribution of Xy and (Xflx))nzo the chain starting from Xém) = z. With these notations,
we have that

B, X)) = [ [ Bt X utdoyutdy).
If there exists a sequence (8;);>0 of nonnegative numbers such that E(c(X,iw), X,iy))) < 6rc(z,y), then

TC(O'(X()), Xk) < 6kE(C(X0, Xg)) .
For instance, in the case where E(c(F(x,&), F(y,&))) < rke(x,y) for some k < 1, we can take §; = k¥,
An important example is the case where S = M is a separable Banach space and X,,11 = f(X,,) + &t
for some & lipschitz function f with respect to c.
Let us consider the well known example 2X,,11 = X,, + &,41, where Xy has uniform distribution A
over [0,1] and & is Bernoulli distributed with parameter 1/2. If ¢(z,y) = |z — y|, it follows from our
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preceding remarks that 7.(o(Xy), X) < 27%. However, it is well known that this chain is not 3 mixing.
Indeed, it is a stationary Markov chain with invariant distribution A and transition kernel

1
K(z,-) = 5(%/2 +0(zr1)/2) 5
so that ||K*(z,.) — A||, = 2. Consequently 3(c(Xg), (X)) =1 for any k > 0.
A simple application

Let (X;);cz be a stationary sequence of real-valued random variables with common distribution function
F. Let Mo = 0(Xg, k <0), and let Fx, |, be a conditional distribution function of Xj, given M. Let
F, =n"tY", 1x,<; be the empirical distribution function. Let p be a finite measure on (R, B(R)). In
[7, Example 2, Section 2.2], it is proved that the process {¢ — /n(F,(t) — F(t))} converges weakly in
L2(u) to a mixture of L?(u)-valued Gaussian random variables as soon as

> B( [ 1P - FoPaan) " < o (18)
k>0

Let X; be a random variable distributed as X}, and independent of My, and let F,(z) = p(] — oo, z[).
Since F' = Fxz|am,, it follows that

1/2
B( [ 1Fxna ) - FOPu@n) " < B(/Iu06) - B
Let du(x,y) = /|Fu(z) — Fu(y)|. From (16) it follows that one can choose X; such that

E(IFu(X0) = Bu(X)]) = 73, (Mo, Xe).

Consequently (18) holds as soon as ), . 74, (Mo, Xi) < oo. This is an example where the natural cost
function d,, is not the discrete metric ¢(x,y) = 1, nor the usual norm c¢(z,y) = |z — y|.

4 A counter example to maximal coupling

In this section we prove that no analogue of Goldstein’s maximal coupling (see [16]) is possible if the cost
function is not proportional to the discrete metric.

More generally, we consider the following problem. Let M be a Polish space and S = M x M. Let ¢
be any symmetric measurable function from M x M to RT, such that c(x,y) = 0 if and only if z = y.
Let F be the class of symmetric measurable functions ¢ from R x RT to RT, such that x — (0, z) is
increasing. For ¢ € F, we define the cost function ¢, ((z1,z2), (y1,y2)) = p(c(x1,91), c(x2,y2)) on S x S.

The question Q is the following. For which couples (p, ¢) do we have the property: for any probability
measures /1, v on S with marginals fu5)(A) = (M x A) and vy (A) = v(M x A), there exists a probability
measure A in D(p,v) with marginal A9)(A x B) = A(M x A x M x B), such that

AL () = / (e, 1), e, y2))A(des, dws, dys, dyo) (19)
Ag{(ﬂ@),wz)): /6(93273/2))\(2)(@2,613/2)? (20)

From Goldstein’s result we know that the couple (¢(z,y) =z Vy,c(z,y) = 1;%,) is a solution to Q.
The following proposition shows that, if ¢ is not proportional to the discrete metric, no couple (¢, ¢) can
be a solution to Q.
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Proposition 1 Suppose that ¢ is not proportional to the discrete metric. There exist ay, by, az,by in M
such that ax # by and as # by and two probabilities p and v on {(a1,a2), (a1,b2), (b1, as2), (b1,b2)} for
which, for any ¢ € F, there is no X in D(u,v) satisfying (19) and (20) simultaneously.

Proof. Since ¢ is not proportional to the discrete metric, there exist at least two points (aq,b;) and
(ag,b2) in M x M such that a; # by, as # by and c(ay,by) > ¢(ag,by) > 0. Define the probabilities p and
v by

wlay,as) = % v(a,az) =0
u(al, bg) =0 Z/(a1, bg) = %
/,L(bl, ag) =0 Z/(b1, CLQ) =3
/,L(bl, bQ) = % Z/(b1, bg) =0

The set D(u,v) is the set of probabilities A, such that A,(a1,a9,a1,b2) = Aa(b1,ba2,b1,a2) = «,
Aala1, a2,b1,a2) = Ag(b1,b2,a1,b2) =1/2 — a, for a in [0,1/2]. Consequently, for any ¢ in F,

/90(0@1,1/1)7C(fz,y2)))\a(d$1, dwy, dy1, dyz) = 2a¢(0, c(az, b2)) + (1 — 2a) p(c(a, b1),0). (21)

Since c(ay,b1) > c(ag,be), since ¢ is symmetric, and since x — (0, ) is increasing, ¢(c(ay,b1),0) >
©(0, c(ag, bz)). Therefore, the unique solution to (19) is A /3. Now

/c(xg,yg))\l/g(dxl,dzg,dyl,dyg) = c(ag,b2) > 0.
Since p2) = v(2), A%I){(u(g), V(2y) = 0. Hence Ay /5 does not satisfy (20). ]

Remark 2. If now c is the discrete metric c(z,y) = 1,%,, the right hand term in equality (21) is
(c(a1,b1),0). Consequently, any A, is solution to (19) and A¢ is solution to both (19) and (20). We
conjecture that if ¢ is the discrete metric, then any couple (p, ¢), ¢ € F, is a solution to Q.

5 Appendix: topological and measure-theoretical complements

Topological spaces

Let us recall some definitions (see [25, 15] for complements on Radon and Suslin spaces). A topological
space S is said to be

o reqularif, for any x € S and any closed subset F' of S which does not contain x, there exist two disjoint
open subsets U and V such that t € U and FF C V,

o completely regular if, for any x € S and any closed subset F' of S which does not contain x, there
exists a continuous function f : S — [0,1] such that f(z) = 0 and f = 1 on F (equivalently, S is
uniformizable, that is, the topology of S can be defined by a set of semidistances),

e pre-Radon if every finite 7—additive Borel measure on S is inner regular with respect to the compact
subsets of S (a Borel measure p on S is 7—additive if, for any family (Fy)aeca of closed subsets of S
such that Vo, € A Iy € A F, C F, N Fg, we have p(NacaFa) = infoca p(Fy)),

Radon if every finite Borel measure on S is inner regular with respect to the compact subsets of S,
Suslin, or analytic, if there exists a continuous mapping from some Polish space onto S,

Lusin if there exists a continuous injective mapping from some Polish space onto S. Equivalently, S is
Lusin if there exists a Polish topology on S which is finer than the given topology of S.
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Obviously, every Lusin space is Suslin and every Radon space is pre-Radon. Much less obviously, every
Suslin space is Radon. Every regular Suslin space is completely regular.

Many usual spaces of Analysis are Lusin: besides all separable Banach spaces (e.g. L? (1 < p < 400),
or the Sobolev spaces W*P(£2) (0 < s < 1 and 1 < p < +00)), the spaces of distributions &', §', D',
the space H(C) of holomorphic functions, or the topological dual of a Banach space, endowed with its
weak*—topology are Lusin. See [25, pages 112-117] for many more examples.

Standard Borel spaces

A measurable space (M, M) is said to be standard Borel if it is Borel-isomorphic with some Polish space
T, that is, there exists a mapping f : T — M which is one-one and onto, such that f and f~' are
measurable for By and M. We say that a topological space S is standard Borel if (S, Bs) is standard
Borel.

If 71 and 75 are two comparable Suslin topologies on S, they share the same Borel sets. In particular,
every Lusin space is standard Borel.

A useful property of standard Borel spaces is that every standard space S is Borel-isomorphic with a
Borel subset of [0, 1]. This a consequence of e.g. [17, Theorem 15.6 and Corollary 6.5], see also [26] or [11,
Théoréme I11.20]. (Actually, we have more: every standard Borel space is countable or Borel-isomorphic
with [0, 1]. Thus, for standard Borel spaces, the Continuum Hypothesis holds true!)

Another useful property of standard Borel spaces is that, if S is a standard Borel space, if X :
2 — § is a measurable mapping, and if M is a sub-c-algebra of A, there exists a regular conditional
distribution Px | (see e.g. [14, Theorem 10.2.2] for the Polish case, which immediately extends to
standard Borel spaces from their definition). Note that, if S is radon, then the distribution Px of X is
tight, that is, for every integer n > 1, there exists a compact subset K, of S such that Px(S\ K,) > 1/n.
Hence one can assume without loss of generality that X takes its values in U,>; K. If moreover S has
metrizable compact subsets, then U,,>1 K, is Lusin (and hence standard Borel), and there exists a regular
conditional distribution P x|r¢. Thus, if S is Radon with metrizable compact subsets, every element p of
Y has an A-measurable disintegration. Indeed, denoting A’ = A ® {0}, S}, one only needs to consider the
conditional distribution P x4 of the random variable X : (w,z) + x defined on the probability space
(2 xS, A® Bs, ).

For any o-algebra M on a set M, the universal completion of M is the o-algebra M* = N, M7,
where 4 Tuns over all finite nonegative measures on M and M, is the p—completion of M. A subset of a
topological space S is said to be universally measurable if it belongs to BS. The following lemma can be
deduced from e.g. [28, Exercise 10 page 14] and the Borel-isomorphism theorem.

Lemma 2 Assume that S is a standard Borel space. Let X : 2 — S be A*—measurable. Then there exists
an A-measurable modification Y : 2 — S of X, that is, Y is A-measurable and satisfies Y = X a.e.
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