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approximation

Moreau–Yosida, 225

test functions separated in all variables, 230

with polynomials in C
k norm, 230

asynchronous exponential growth, 193

bi-Lipschitz homeomorphism, 101

Bochner integral, 269

boundedness, 210

cohort, 157

commutator estimate, 85

compactness, 210

local, 209

relative, 210

cone of nonnegative measures, 14, 26, 238

continuity

absolute (function), 273

absolute (measure), 239

α-Hölder, 226

Lipschitz (semigroup), 274

narrow, 14, 69

uniform, 38

weak∗, 14

convergence

narrow, 14, 243, 245

weak∗, 14, 243, 245

decomposition

Hahn, 12, 235

Jordan, 12, 236

polar, 241

diagonalisation argument, 32

diameter, 210

dual problem, 64, 91, 92, 134

Escalator Boxcar Train (EBT), 155

essential growth bound, 190

Euler scheme, 149

flat metric, 16, 26

algorithm to compute, 152

flow, see semigroup, two-parameter

Gronwall inequality, 219

isometry, 216

measure

absolute continuity, 239

Borel, see measure, locally finite

finite, 13, 236

inner regular, 13, 238

locally finite, 13, 238

outer regular, 13, 238

pre-tight, 261

push-forward, 105, 237

Radon, 13, 238

regular, 13, 238

separable, 261

σ-additive, 12

σ-finite, 13, 236

signed, 12, 235

singular, 239

tight, 29, 251, 265

measure solution

to linear model on metric space, 109

to linear model on R+, 63

to nonlinear model on metric

space, 122

to nonlinear model on Rd , 129

to nonlinear model on R+, 60, 61

metric space, 209

uniformly discrete, 20

completion, 216

Polish, 212

proper, 212
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metrizability, 209

modulus of continuity, 102

network, 205

norm

Hölder seminorm, 197

Bielecki, 66, 94, 115

bounded Lipschitz, 11

operator, 11

total variation, 15, 236

perturbation, 195

Radon–Nikodým derivative, 240

reconstruction

fixed-equal-mass, 180

fixed-location, 179

Riemannian manifold, 233

semigroup, 272

irreducible, 193

quasi-compact, 190

exponentially Lipschitz continuous, 274

Lipschitz-AC, 274

Lipschitz continuous, 274

Lipschitz-UC, 274

two-parameter, 273

semigroup property, 68

separability, 209

separating family, 243

solution

dual problem, 64

renormalised, 204

space

bounded functions, 215

bounded Lipschitz functions, 11, 220

dual space, 11

finite signed Radon measures, 14, 15, 238,

239

metric, 209

positive linear functionals, 37

splitting

splitting operator technique, 82

splitting-particle method, 178

sum of semigroups, 89

supremum metric, 215

theorem

Arzelà–Ascoli, 217

Banach–Alaoglu, 218

Dini, 217

Hahn–Banach, see theorem, hyperplane

separation

Hopf–Rinow, 234

hyperplane separation, 218

inverse mapping, 217

Lebesgue differentiation, 218

McShane–Whitney (extension), 226

Portmanteau, 246

Prokhorov, 31, 254

Rademacher, 222

Radon–Nikodým, 240

Riesz representation, 241

Stone–Weierstrass (compact version),

229

Stone–Weierstrass (locally compact

version), 229

tightness, 29, 31

topology, 209

uniform integrability

of functions, 237

of measures, 49

upwind strategy, 149

variation, 13, 236

vertex, 205

Wasserstein distance, 44

algorithm to compute, 151

generalised, 53

Wasserstein-type, 48
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