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Abstract.

We present the foundations of the theory of functions of bounded
variation and sets of finite perimeter in abstract Wiener spaces.
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81. Introduction

This paper is an extended version of two talks given by the sec-
ond and third author during the summer school Variational methods
for evolving objects. As both talks were concerned with some infinite di-
mensional analysis, we took the opportunity of this report to present the
whole research area in a quite self-contained way, as it arises today. In-
deed, even though geometric analysis on infinite dimensional spaces and
the theory of BV functions is presently an active research field and there
are still many important open problems (some are presented in Section
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8), the foundations of the theory and some methods that have proved to
be useful are ripe enough as to be presented in an introductory paper.
In particular, we think that our purpose fits into the general aim of a
collection of lecture notes—that of being useful to students and young
researchers who attended the summer school and could be interested in
having an active part in further developments of the theory.

Malliavin calculus is essentially a differential calculus in Wiener
spaces and was initiated by P. Malliavin [44] in the seventies with the
aim, among the others, of obtaining a probabilistic proof of Hérmander
hypoellipticity theorem. This quickly led to study connections to sto-
chastic differential equations and applications in various fields in Math-
ematics and Physics, such as mathematical finance, statistical mechan-
ics and hydrodynamics and the path approach to quantum theory or
stationary phase estimation in stochastic oscillatory integrals with qua-
dratic phase function. In general, solutions of SDEs are not continuous
(and sometimes not even everywhere defined) functionals, hence the no-
tion of weak derivative and Sobolev functional comes into play. Notice
that there is no Sobolev embedding in the context of Malliavin calculus,
which requires very little regularity. Looking at weak differentiation and
the study of the behaviour of stochastic processes in domains leads im-
mediately to the need for a good comprehension of integration by parts
formulae, something that in the Euclidean case has been completely un-
derstood in the frameworks of geometric measure theory, sets with finite
perimeter and more generally functions of bounded variation. This ap-
proach has been considered by Fukushima in [32] and Fukushima-Hino
in [33], where the first definition of BV functions in infinite dimensional
spaces has been given, most likely inspired by a stochastic characterisa-
tion of finite perimeter sets in finite dimension given by Fukushima in
[31], see Theorem 4 below. In this paper we follow the integralgeometric
approach to BV functions developed in [9], [10], [5], [6]. Among the first
applications of the theory, let us mention some results in a geometric
vein in [18], [19] and in a probabilistic vein in [50]. On a more analytical
perspective, some results are available on integral functionals, see [20],
[21], and weak flows with Sobolev vector fields, see [4]. In this connec-
tion, the extension to BV vector fields seems to require the analysis of
fine properties of BV functions and perimeters.

Added in proof. After the completion of the present paper, new
contributions on the subject have appeared. We list the reference we
know, whose results are not discussed in this paper.
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§2. Preliminaries

As explained in the Introduction, motivations and possible applica-

tions of the theory we are going to present come from different areas, as
well as the possible audience of the present notes. Indeed, it sits in the
intersection between Calculus of Variations, Geometric Measure Theory,
Functional Analysis, Stochastics and Mathematical Physics. Therefore,
we have collected several prerequisites, divided in subsections, also with
the purpose of fixing notation and basic results. Our aim is to introduce
basic ideas and connections between the different perspectives, rather
than giving precise and general results (this would take too much room).
At the end of each subsection some general references for the sketched
arguments are indicated.
When dealing with finite dimensional spaces R%, we always use Euclidean
inner product z - y and norm |z|. Balls of radius ¢ and centre z in a
Banach space are denoted by B,(x), omitting the centre if z = 0. The
o-algebra of Borel sets in X is denoted by B(X). Moreover, we denote
by || - |lx the norm in the Banach space X and by X* the topological
dual, with duality (-, -).

2.1. Measure theory

In this subsection we briefly discuss a few properties of general mea-
sures with some details on Gaussian measures in finite and infinite di-
mensions.
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A measurable space is a pair (X, F), where X is a set and F a o-algebra
of subsets of X. By measure on (X,F) we mean a countably additive
function on F with values in a normed vector space; if a measure p is
given on (X, F), we say that (X, F,p) is a measure space (a probability
space if 1 is positive and p(X) = 1) and omit F whenever it is clear from
the context or F = B(X). For a measure p with values in a normed vec-

tor space V with norm | - ||y we define the total variation |u| as the real
valued positive measure
ul(B) = sup{ > lu(B,)lv :B = B;, B € F,
JEN JEN

Bjﬁth(Z)forj;éh};

the measure p is said to be finite if |u|(X) < 4+o00. Given two measurable
spaces (X, F) and (Y, G), a measure y on X and a measurable function
f: X — Y (ie, such that f~*(B) € F for all B € G), the push-
forward measure v = fyp on Y is defined by setting v(B) = u(f~*(B))
for every B € G. Let us also recall that, given two measure spaces
(X1, B1,p1) and (Xa, Ba, p2), the product measure py ® pg is defined on
X, x X5 by first defining the product o-algebra B as that generated by
{Bl X By, By € B1,B5 € BQ} and then deﬁning 11 ® pg as the unique
measure on B such that u1 ® pa(By x Ba) = p1(B1)u2(B2) for all pairs
B; € B;. The construction generalises to the product of several spaces.

In R? we consider as reference measure either the Lebesgue measure
£ or some absolutely continuous measure A = pL£¢ with nonnegative
density p. The main examples among these are Gaussian measures. For
d = 1, these measures have densities G given by

(1 G(x) = exp{~|z — a|*/2q}

1
V2mq
for some a € R (centre or mean) and g > 0 (variance); the quantity ,/q
is also called mean-square deviation. For d > 1, a measure A on R? is
Gaussian if fg) is Gaussian on R for every linear function f : R4 — R.
Generalising (1), a Gaussian measure 7 on R? is characterised by its
centre ¢ = [pq x dy and its covariance matriz Q = (gnk) with

(2) Qnk = /Rd(wh —ap) (zx —ag) dy(z), hke{l,...,d}

and is denoted N(a,Q). A Gaussian measures v is nondegenerate if
v = GL4 with G(z) > 0 (equivalently, Q positive definite) for all z € R,
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and is standard if
3) G(z) = Gq(z) = (2m)~ Y2 exp{—|z|*/2},

i.e., vy =N(0,1Id). According to the preceding discussion on products, a
standard Gaussian measure 74 on R = R* x R™ factors in the product
of standard Gaussian measures v4 = Y, ® ¥m for kK +m = d. A measure
7 on a Banach space (X, B(X)) is said Gaussian if 27 is Gaussian in
R for every z* € X*. In this case, the centre is defined as above by
(Bochner integral, see [13])

(4) a=/defy(a:)

and the covariance operator @ € Z(X*, X) is a symmetric and positive
operator uniquely determined by the relation, cf (2),

(5)  (Qu"y") = /X (@ — a,2") (& — a,y")dn(x), V2", y" € X",

The fact that the operator @ defined by (5) is bounded is a consequence
of Fernique’s theorem (see e.g. [13, Theorem 2.8.5]), asserting the exis-
tence of a positive f > 0 such that

(6) /X exp{Bllzll% () < oo;

indeed, @ belongs to a special ideal of compact operators called ~-
Radonifying. As above, we write v = N(a,Q) and we say that ~ is
nondegenerate if Ker @ = {0}. Notice that the Dirac measure at zg is
considered as the (fully degenerate) Gaussian measure with centre zg
and covariance (Q = 0. For the arguments of the present subsection we
refer to [13], [14].

2.2. Geometric measure theory

A general class of (non absolutely continuous) measures of interest
in the sequel is that of Hausdorff measures, which we briefly discuss
here, together with the related notions of rectifiable set and approzimate
tangent space.
The measure H*, 0 < s < 00, is defined in a general metric space by

o0

(1) H(B) = %supinf{Z(diamBj)s, Bc G B;, diam B; < 5},

50 V4 Pt

where, using Euler’s T' function, ws = I'(1/2)%/T'(s/2 + 1) (= LY(By)
if s = d € N) is a normalising constant and the infimum runs along
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all the countable coverings. Beside the Hausdorff measures, it is useful
to introduce the Minkowski content, which provides a more elementary,
though less efficient, way of measuring “thin” sets. Given a closed set
C C R? and an integer s between 0 and d, the idea is to look at the rate
of convergence to 0 of o — L% (I,(C)) as ¢ | 0, where I,(C) denotes the
open p-neighbourhood of C. In general, given a closed set C C R?, the
upper and lower s-dimensional Minkowski contents M**(C), M2(C) are
defined by

LYI,(C))

M**(C) = limsup i

040 Wd—s@

LI(1,(C))

d—s

®)

M3 (C) = liminf

o0 Wq—s0

respectively. If M*3(S) = M:(C), their common value is denoted by

M?(C) (Minkowski content of C') and we say that C' admits Minkowski

content. Unlike the Hausdorff measures, the Minkowski content is not

subadditive. Nevertheless, in some important cases the two procedures

give the same result. We compare later the Hausdorff measures and the
Minkowski contents.

The natural regularity category in geometric measure theory is that
of Lipschitz continuous functions. Let us recall (Rademacher theorem)
that a Lipschitz function defined on R? with values in a finite dimensional
vector space is differentiable £%-a.e. (the differentiability properties of
Lipschitz functions defined on infinite dimensional vector spaces is a
much more delicate issue, see [13], [46]). For s integer between 0 and
d, we say that a H® measurable set B C R? is countably s-rectifiable if
there are countably many Lipschitz functions f; : R® — R? such that

9) BcJf®).

We say that B is countably H®-rectifiable if there are countably many
Lipschitz functions f; : R* — R¢ such that

(10) HS(B\ fj fj(]R{S)) = 0.
§=0

Finally, we say that B is H*-rectifiable if B is countably #H*-rectifiable
and H*(B) < oo. All these classes of sets are stable under Lipschitz
mapping. Notice that countable H®-rectifiability is equivalent to the
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seemingly stronger requirement that H°-almost all of the set can be
covered by a sequence of Lipschitz s-graphs. Notice that if the admissible
coverings in (7) are made only by balls we get the spherical Hausdorff
measure §®. The measures H® and S* are comparable in the sense that

HP < S° < 2°H?

and coincide on H®-rectifiable sets. However, an important difference be-
tween H® and S° measures is relevant in Subsection 4.3, where Hausdorff
measures are discussed in the infinite dimensional setting, see Lemma, 6.
Analogously, the Hausdorff measure coincide with the Minkowski con-
tent on rectifiable sets. Even though rectifiable sets can be very irregular
from the point of view of classical analysis, nevertheless they enjoy useful
properties from the point of view of geometric measure theory. Indeed,
for Hs-a.e. point x of a countably H*-rectifiable set B there exists an
s-dimensional subspace S (approzimate tangent space) such that

(11) lim/ godHS:/god”Hs ¥ o € Co(RY).
0—0 JB-= S

If s = d—1 an approzimate unit normal vector v(z) to B at x is defined
(up to the sign) as the unit vector normal to S. In the same vein, we
say that a function u € L] (R4, RF) admits an approzimate limit at xq,

if there is z € R¥ such that

1
12 lim —— u(x) —z|dr =0
(12) e ANLC R

(z = aplim, ,, wu(z) for short) and in this case we say that u is approz-
imately continuous at xo if o is a Lebesgue point of u and (12) holds
with z = u(xg). Analogously, if u is approximately continuous at zo we
say that u is approrimately differentiable at xg if there is a linear map
L : R? — R* such that

. u(z) —u(zo) — L(x —20)
1 A F -

0.

For the arguments of the present subsection we refer to [7], [28].

2.3. Stochastic analysis
Let a probability space (2, F,P) be given. If (X, B) is a measurable
space, a measurable function £ : 2 — X is called an X -valued random

variable (r.v. for short) and its law is the push-forward measure of P
under &, i.e., £4P(B) = P(€7Y(B)), B € B. If £ € L*(Q, P) we define its
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expectation by E[£] = [, €dP; if £ € L*(, P) we define its variance by
Var(¢) = E[(€ — E[¢])?] = E[¢?] — E[¢]? and for &, 1 € L?(Q,P) we define
the covariance by cov(£,n) = E[én] — E[£]E[n]. Given a sub o-algebra
G C F, the conditional expectation of a summable & given G is the unique
G-measurable random variable 7 = E(£|G) such that [, {dP = [, ndP
for all B € G. Given N random variables & :  — X, they are
independent if for every A; C X, setting B; = {w € Q: &;(w) € 4;},
P(BiN---NBy) =P(By)---P(By), or, equivalently, if the law of the r.v.
§:Q = X = X; x---x Xy whose components are the &; is the product
measure of the laws of the & on X. A random variable is Gaussian if
its law is a Gaussian measure.

An X-valued continuous stochastic process & on [0, 00) is the assign-
ment, for t € [0,00), of a family of random variables & : (2, F,P) — X.
An increasing family of sub o-algebras F; C F is called a filtration; a
process £ is said adapted to a given filtration F; if & is F;-measurable for
every t. If the filtration is not explicitly assigned, the natural filtration is
understood, i.e., F; is the smallest o-algebra such that &; is measurable
for all s < t, s € I. If & is an adapted process, summable for every ¢
and E(§|Fs) = & for all s < ¢, the process £ is a martingale. Due to
the dependence of &;(w) on two variables, we may think of w — &(w),
for fixed ¢, as a family of r.v. defined on Q, or as t — & (w), for w fixed,
as a set of trajectories. A real stochastic process on an interval I defines
the distribution functions

Ftl..‘tn(arl,...,xn) :P[étl <£E1,...,§tn <.’I?n], 0<ti <. ... <ty <0,

called finite-dimensional joint distributions. In general, F(z) is said
to be a distribution function if it is increasing with respect to all the
xy variables, left-continuous, F'(z1,...,2z,) — 0 if some zp — —oo,
F(xy,...,z,) = 1if all 2 — +o0o and for any intervals I = [ax, bg),
1 < k < n, the inequality

A[l'--AInF(xl,...,:L‘n)ZO

holds, where Ap, F(z) = F(z1,...,bg, ..., 2n) — F(T1,...,0%, .., Tp).
A (remarkable) result of Kolmogorov’s states that, given a sequence
Eo(z1,...,2,) of distribution functions, there is always a stochastic
process whose distribution functions are the given ones, provided the
(necessary) consistency condition

mn1~1—>n—l1—oo Fn(m) = Fn—l(xla s a$n~1)
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holds. A stochastic process on [0,00) is stationary if its distribution
function is invariant under translations on time, i.e.,

Ftl—l-hmtn-i—h(xl, S ,Z(,'n) = Ftl...tn (1111, . ,l’n) Y h > 0.

Given a filtration F;, t € I, a random variable 7 : Q@ — I = [0, +00] is
a stopping time if {7 < t} € F; for all ¢ € I. Accordingly, a process &
is a local martingale if there is an increasing sequence of stopping times
Tn, — 00 such that (:ar,) is a martingale for every n € N.

A particular class of processes which is relevant for our purposes
is that of Markov processes. Let us start from the notion of time-
homogeneous Markov transition function, i.e., a function p(t,z, B), t €
[0,00), z € X, B € B, which is measurable with respect to z, is a prob-
ability measure on (X, B) with respect to B (we also write p(t, z, dy) to
stress the last property) and verifies the Chapman~Kolmogorov equation

(4)  plt,z,B) = / p(t— 5,9, Blp(s,a,dy), VO<s<t.
X

Given a transition function p as above and a probability distribution pu
on (X, B), there is a stochastic process £ such that the law of & is p
and P(& € B) = p(t, &, B) for all t > 0 and it is called Markov process
associated with p with initial law p. The initial law p is invariant with
respect to the process (see also next Subsection) if

(15) u(B) = /X p(t,y, B)u(dy), Vt>0, BEB.

An R4 valued Q- Brownian motion starting from a or Wiener process By
is a stochastic process such that By = a € R? P-a.s., for every 0 < s < t
the difference B; — B; is a Gaussian random variable with centre 0 and
covariance (t — $)@, i.e., N(0, (t — 5)Q) and for every 0 < t; < ... <t,
the random variables By, — By,, ..., B, — By, , are independent. This
in partucular implies that the Brownian motion has a version whose
trajectories are continuous and is a martingale, since the independence
of B; — B, from B, implies that B, — B, is independent from Fy, that is

E(B; — Bs|Fs) =0.

According to the quoted Kolmogorov theorem, Brownian motions exist.
Notice that a Brownian motion is a Markov process whose transition
function is Gaussian, p(t,z,dz) = N(z,tQ). Moreover, as we have al-
ready observed, any Brownian motion has a continuous version and is a
martingale; in the sequel we always assume that the continuous version
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has been selected. A Brownian motion is standard (or normalised) if
a=0and @ =1d.

The It6 integral with respect to a given real Brownian motion By,
whose (completed) natural filtration we denote by F, can be defined
through suitable Riemannian sums, even though the usual Stiltjes ap-
proach cannot be pursued, due to the fact that B; has not bounded
variation in time. Let &, t € [0,T] be an adapted continuous simple
process, i.e., such that there are a partition 0 =ty <t < -+ - <ty <T
and Fy,  -measurable r.v. §;, j=1,..., N, for which

N
ﬁt (w) = Z gj (W)X[tj—l)tj) (t)
j=1
For such a process, define

T N
/ £ dBy = Zgj(Btj - Btj—1)-
0 =

As a consequence of the independence of the increments of the Brownian
motion, we get the Ito isometry

(16) IE[/OT&dBt-/OdeBt]:E[/OTftmdt]

for every &, as above. The Ito isometry extends to R¢ valued processes
and Brownian motion in an obvious way. Thanks to the It6 isometry and
the fact that every adapted process £ such that P( fOT 1€s]2ds < o0) =1
can be approximated by elementary processes, it is possible to extend
the stochastic integral to the described class of processes, or to processes
defined for 0 < ¢ < oo such that the finiteness condition holds for every
T > 0. Notice that the stochastic integral is, in turn, a random variable.
It can be proved as well that the function ¢ — fot &s dB; is continuous
P-a.s.

The stochastic integral allows for a rigorous theory of stochastic
differential equations, SDEs for short, which are intuitively dynamical
systems perturbed by noise. We deal here only with autonomous SDEs
on R?, assuming that the noise is given in terms of a Brownian motion.
Something more in the Wiener space will be added in Subsection 4.5 in
connection with the Ornstein—Uhlenbeck process. In the present case
the Cauchy problem can be written (at least formally) as

(17) dﬁt = A(gt)dt + U(gt)dBt, €0 giVGIl r.v.,
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where By is a Brownian motion, ¢ and A are the diffusion and drift term,
respectively. The meaning of (17) is that the process ¢ is a solution if

£t=§o+/0 A(ﬁs)ds+/0 o(&s) dBs.

Under general hypotheses a unique solution exists and is a continuous
Markov process. Presenting a general theory goes far from the aim of
this short presentation; detailed results are discussed on concrete cases.
For the arguments of the present subsection we refer to [13], [30], [45].

2.4. Semigroup theory

The theory of one-parameter semigroups of linear operators in Ba-
nach spaces was born as a general method to solve autonomous evolution
equations, has been widely studied and is very rich of abstract results
and applications. We need very few basic results, and the main point
which is worth discussing here is the link between semigroups as a tool
for solving linear parabolic partial differential equations and the related
stochastic differential equations, as explained at the end of this subsec-
tion. First, we say that (S;)i>0 is a semigroup of linear operators on a
Banach space F if S; € Z(FE), i.e., St is a bounded linear operator on E
for every t > 0, Sop = Id, Sis = Sy 0 Ss; if t — S;f is norm continuous
for every z € E then S; is said to be Cp (or strongly continuous). If
St is strongly continuous then, setting wp = inf;>¢ % log ||t || #(&), for
every € > 0 there is M. > 1 such that ||S;|| ¢z < M.e“0t®)? for all
t > 0. A semigroup defined on E = C,(X) (the space of bounded con-
tinuous functions on a Banach space X) is Feller if Sif € Cp(X) for all
f € Cy(X) and is strong Feller if Sif € Cp(X) for all f € By(X) (the
space of bounded Borel functions). A Markov semigroup is a semigroup
S on Cy(X) such that S;1 = 1, ||S¢||#m) < 1 for every ¢ > 0, and
Sif >0 for every f > 0 and ¢ > 0 (here 1 is the constant function with
value 1). Given a time homogeneous Markov transition function p and
the associated process & starting at = (which means that the law of &
is d;), the family of operators

(18)  Suf(x) = /X F@p(t,z,dy) =E[f(€F), e X,

due to (14), is a Markov semigroup. Notice that S; can be extended to
By(X). With each semigroup it is possible to associate a generator, i.e.,
a linear closed operator (L, D(L)) such that Lf = lim; ,o(S:f — f)/t,
f in the domain D(L) C E. Here the limit is in the norm sense if S;
is strongly continuous or can be in weaker senses (uniform convergence
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on bounded or compact sets or even pointwise with bounds on the sup
norm) in the case of Markov semigroups. We are mainly interested in
the case where p comes from a process which solves a SDE (17) on a
Banach space X. In this case, L is a linear elliptic operator given by
L = —1Troo*D?) + (Az, V), at least on suitable smooth functions,
giving rise to the Kolmogorov backward parabolic operator 0y — L. Under
suitable conditions, the solution of the Cauchy problem O,u — Lu = 0,
u(0) = f € Cp(X) will be given by u(t) = S;f. In this setting, the
trajectories of the Markov process play a role analogous to that of the
characteristic curves in a hyperbolic problem. Finally, we introduce the
notion of invariant measure associated with the semigroup S, i.e., a
probability measure p on X such that

/ S.f(z) dyu(z) = / f@)du(z),  feCX),
X X

The meaning of the above equality is that the distribution p is invariant
under the flow described by equation (17), see (15). Typically, if u; is the
law of & and the weak limit p = limy_, o p¢ exists, then p is invariant
and the semigroup S extends to a Cj semigroup in all the LP(X, u)
spaces, 1 < p < oco. For the arguments.of the present subsection we
refer to [13], [30].

2.5. Dirichlet forms

In this subsection we collect a few notions on Dirichlet forms, confin-
ing to what we need in Theorem 4, and to show some further connections
between the various areas we are quickly touching.

Given a o-finite measure space (X, u) consider the Hilbert space
L?(X, p) with the inner product [u,v]. A functional £ : D(€) x D(&) —
R is a Dirichlet form if it is

(1) bilinear, i.e., linear with respect to both variables;
(2) nonnegative: E(u,u) >0 for all u € L?(X, p);
(3) closed: D(E) is complete with respect to the metric induced by
the inner product £(u,v) + [u,v], u,v € D(E);
(4) Markovian: if uw € D(E) then v := (0Vu) Al € D(E) and
E(v,v) < E(u,u).
A Dirichlet form & is symmetricif €(u,v) = (v, u) for allu,v € L3(X, p)
and is local if £(u,v) = 0 whenever u,v € D(E) have disjoint compact
supports. The subspace D(&) of L%(X,p) is called the domain of the
form &.

Dirichlet forms are strictly connected with Markov semigroups and
processes. First, notice that a nonnegative operator L can be associated
with any Dirichlet form as shown in the following theorem of Kato’s.
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Theorem 1. There is a one-to-one correspondence between closed
symmetric forms and nonnegative self-adjoint operators given by

w€D(L) & IfcL?*X,u): E(u,v)=[fv] Vv e DE), Lu:=f.

Moreover, D(€) = D(V'L) and the operator (—L, D(L)) is the generator
of a strongly continuous Markov semigroup Sy of self-adjoint operators.

According to the discussion in the preceding Subsection and the
above Theorem, it is possible to associate with a Markov process, be-
side a Markov semigroup, a Dirichlet form. Of course, not all Markov
processes give raise to a Dirichlet form. Moreover, the transition func-
tion must be symmetric, i.e., such that p(z,y, B) = p(y,z, B) for all
z,y € X and B € B(X) in order to get a symmetric Dirichlet form
and if the process has continuous trajectories then the associated form
is local.

Viceversa, given a regular Dirichlet form, there is a unique (in a
suitable sense) Markov process whose Dirichlet form is the given one.
Let us now discuss two key examples that will play a relevant role in the
sequel.

Example 1. Let D C R? be open and bounded with Lipschitz
continuous boundary, and define the Dirichlet form on L?(D) by

S(u,u):/ Vu - Vv dz,
D

for u,v € D(£) = WH2(D). The operator L defined as in Theorem 1 is
the Neumann Laplacean, i.e.,

L=-A, D(L) = {u € H**(D) : 8,u =0 on D},

where 0, denotes the differentiation with respect to the normal direc-
tion. Then, (—L, D(L)) is the generator of a strongly continuous Markov
semigroup on L?(D) and the related Markov process is the reflecting
Brownian motion in D.

Example 2. Let v = G4L% be the standard Gaussian measure.
Define the Dirichlet form £ on L2(R%, ~) by

E(u,v) = Vu - Vv d,
]Rd
u,v € D(E) = WH(RY,7) = {u € WL (RY): u, [Vu| € L2(R%,v)}. The

ocC
operator L defined as in Theorem 1 is the Ornstein-Uhlenbeck operator

defined on smooth functions by L = —A+z-V and D(L) = W%2(R%, v),
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(=L,D(L)) is the generator of the strongly continuous Markov semi-
group T; on L?(R%,~) defined in (21) and the related Markov process is
the Ornstein—Uhlenbeck process in R? given by (25) below. Moreover,
is the invariant measure of T;.

For the arguments of the present subsection we refer to [34], [42].

83. BV functions in the finite-dimensional case

In this section we present the main properties of BV functions in
R?. In order to pave the way to the generalisations to Wiener spaces,
we discuss now at the same time the case when the reference measure is
the Lebesgue one or the finite dimensional standard Gaussian measure.
Of course, BV functions with general densities can be studied, but this
is not of our concern here. Standard Gaussian measures have regular
and non-degenerate densities, hence there is no basic difference at the
level of local properties of BV functions, which are basically the same
in the two cases. Instead, the global properties are different, due to the
very different behaviour of the densities at infinity. Let us start from
the classical case. There are various ways of defining BV functions on
R?, which are useful in different contexts.

Theorem 2. Let u € L*(R?). The following are equivalent:

1 there exist real finite measures pj;, j = 1,...,d, on R¢ such
that

(19) /R uDjpdr = — /R pduj, Vo € CLRY),

i.e., the distributional gradient Du = p is an R*-valued mea-
sure with finite total variation |Du|(R%);
2  the quantity

Viw) =sup { [ udivods s 6 € CHRORY, [0 < 1)

is finite;
3 the quantity

1
L(u) = inf { liminf [ |Vug|dz : up € Lip(RY), uy, L u}
h—o0 R4
s finite;
4 if (Wy)i>o denotes the heat semigroup in R?, then

Wiu =lm [ |[VIViu|dz < oo.
t—0 R4
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Moreover, |Du|(RY) = V (u) = L{u) = #[u].

If one of (hence all) the conditions in Theorem 2 holds, we say
that v € BV(R?). The statement above is well known, a sketch of
its proof, with more references, can be found in [8]. We observe that
in 3 we may replace Lipschitz functions with functions in W%!(R%).
The translation of the above result in the case of a standard Gaussian
measure 7 = N(0,Id) = G4£¢ is an easy matter, taking into account
that the integration by parts formula has to be modified because the
density of = is not constant and reads

0 [ w@)Djele)dre) = = [ [p)Dsula) - zu(ep(e)] di(o)

Hence, BV (R¢,~) functions and the weighted total variation measure
|Du| can be defined, for u € L'(R%,7), as in the above Theorem,
according to the following suggestions:

(1) replace the measure dr with dvy everywhere;

(2) in 1, replace Dj¢(x) with Dié(z) = D;¢(x) — z;¢0(x);

(3) in 2, replace div ¢ with 2?11 D3¢y

(4) in 4, replace the heat semigroup W; with the Ornstein—Uhlen-

beck semigroup

Tyu(z) :/Rd u(e™ x + V1 — e=2ty) dy(y)

(21) =(27T)7d/2/ u(e™tz + /1 — e~2ty)e4°/2 gy
]Rd
= — e2tyy 4/ —ly—e'a?
(2r(1 — e~2t)) /Rdu(y)exp{ =D by

which plays a fundamental role in the infinite-dimensional anal-
ysis.
Using Dirichlet forms, a further characterisation of BV functions can
be given in the Gaussian setting. Indeed, given u € L'(R%,~), for j =
1,...,d the linear projections z7 belong to the domain of the form

Ew,v) = / Vw Vv u dy
Rd
and v € BV (R?,~) if and only if there is C' > 0 such that

(22) lé’“(as;-,v)| < C)v|loo Vo€ C’,}(Rd).

Notice that both the heat and the Ornstein—Uhlenbeck semigroups are
Markov semigroups whose transition functions in R? in the sense of (18)
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are given by
p(t, z,dy) = G(t,z,y)dy,

® Gtr=geu(*) = oo

p(t,z,dy) = ¥(t,z,y)dy,

__e—t 2
@O i) = @n( - ) Pep{- ML),

The only non trivial point is (4), which is discussed in detail in the
Wiener case. For the moment, as discussed also in Subsection 2.5 and
in particular in Example 2, let us only point out that the infinitesi-
mal generator of Ty is the operator defined on smooth functions by the
expression

—Lu(z) = Au(z) — z - Vu(z)

and that  turns out to be the invariant measure associated with T}.
The semigroup 71} is related to the Ornstein—Uhlenbeck process

t
(25) £ = e 26 + / ee-0/24p,
0

solution of the Langevin SDE
1

From this point of view, let us recall that the generator of W; is the
Laplace operator, and that the Lebesgue measure is invariant under
the heat flow (this does not fit completely into the theory of invariant
measures, as L% is not finite).

Differently from the Sobolev case, BV functions are allowed to be
discontinuous along hypersurfaces, and indeed characteristic functions
xE may belong to BV. If E ¢ R? and |Dxg|(R?) is finite, we say that E
is a set with finite perimeter, use the notation P(E) (perimeter of E) for
the total variation of the measure Dxg and write P(E,-) for |[Dxg|(-).
Analogously, we set Py (E) and P, (F, ) in the Gaussian case. The study
of structure of sets with finite perimeter is important on its own, but
also because it gives information on general BV functions, through the
coarea formula: if u € BV(R?), then P({u > t}) is finite for a.e. t € R
and for every B € B(R?) the following equality holds:

(27) | Du|(B) = /R P({u> t}, B)dt,
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with P, in place of P and D-u in place of Du in the Gaussian case.

Let us come at a very short discussion of fine properties of BV
functions. Observing that, as usual, BV|,. functions can be defined as
those L (R?) functions such that

loc
V(u,A) = sup{/ udiv édz : ¢ € CHA,RY), |#]lec < 1} < 00
A

for all bounded open sets A C R%, clearly BV(R?,v) C BVje(R%),
hence we may confine to BVj.(R%) to treat both the Lebesgue and the
Gaussian case. On the other hand, it is clear that BV (R?) C BV (R4, ~)
and that in this case D,u = Gg Du.

According to the general discussion on approximate limits, we may
assume that all the functions are approximately continuous in their
Lebesgue set, and we may call S, the complement of the Lebesgue set
of u. Let us list some properties of BV}, functions.

Theorem 3. Let u belong to BVioc(R%). Then, the following hold:

(1) S, is an L%-negligible and countably (d — 1)-rectifiable Borel
set;

(2) there is J, C Sy such that for every x € J, there are ut(x) #
u”(x) € R and v, (x) € S¥! such that, setting

By (z) = Bo(x) N {(y — 2) - vu(@) > 0},

By (z) = Bo(z) N {(y — 2) - vu(z) < 0},
the following equalities hold:

. 1 +

timp g )~ @Ay =0,

(28)

1
lim s / ) @y =o.

Ju is called approximate jump set, the values u™(x) approxi-
mate one-sided limits and v, (z) approximate normal to J, at
x. Moreover, the triple (u*(z),u™ (), v, (2)) is determined up
to an exchange between u(x) and u™(z) and a change of sign
of vy ();

(3) H*YS,\ Ju) = 0, the functions x +> ut(x), x € J,, are
Borel, if B is such that H3~1(B) = 0 then |Du|(B) = 0 and
the measure Dul_J, coincides with (ut —u™ v, HI L J,.
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If u = xg € BVioc(R?) is a characteristic function, we say that
the set E has locally finite perimeter and we can say more on the set
where the measure P(E) is concentrated. Simple examples show that the
topological boundary F is too large (it can be the whole space), hence
some suitable relevant subsets should be identified. In this connection,
the notion of density, which is slightly weaker than that of approximate
limit but has a more direct geometric meaning, turns out to be useful.
We say that E C R? has density « € [0,1] at z € R? if

d
and in this case we write x € E. We introduce the essential boundary
O*E=R*\ (E°UE")
and the reduced boundary F E, defined as follows: z € FE if the following

conditions hold:

(30) |Dxg|(By(z)) >0Ve>0and 3ve(z) = Ll)ig(l) w?—ﬁ%%

with [vg(z)| = 1. If © € FE, the hyperplane T(z) = Ty = {
R?:y.vg(zx) = 0} is the approximate tangent space to FE as in (
Indeed,

y €
11).

. EF—-=z d
(31) EE})T—{?JGR y-ve(z) > 0}
locally in measure in R%. Looking at the properties of v = xg, the
following inclusions hold:

FE=J,CE?CcHyE=S,.

On the other hand, H¢ (R4 \ (E° U E' U EY/?)) = 0 and in particular
HI=Y(O*E \ FE) = 0. For further reference, it is worth noticing that
densities are related to the short-time behaviour of the heat semigroup,
ie.,

(32) e EB* = limWixg(x)=a.
0

Let us point out now that there are still (at least) two relevant issues
concerning the infinite dimensional setting, the slicing and the discussion
of embedding theorems, both for Sobolev and BV spaces and the related
isoperimetric inequalities. Of course, we are interested here in these ar-
guments in the Gaussian case, and indeed they can be discussed directly
in the Wiener case, because these results are dimension independent,
hence there is not a big difference with respect to (R?,~) setting.
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§4. The Wiener space

In this section we present the measure theoretic and the differential
structure which characterise the Wiener spaces. After briefly describing
the classical Wiener space, whose elements are stochastic processes, we
introduce the abstract structure.

4.1. Classical Wiener space

For a € RY, let X = C,([0,1],R?) be the Banach space of R9-
valued continuous functions w on [0, 1] such that w(0) = a, endowed
with the sup norm and the Borel o-algebra B(X). Looking at (X, B(X))
as a measurable space, consider the canonical process Bi(w) = w(t),
0 < ¢ < 1. Then, there is one probability measure P (called Wiener
measure) such that By is a Brownian motion in R such that By = a. If
we want to identify the measure P, we can exploit the fact that linear and
bounded functionals on X, i.e., Radon measures, can be thought of as
random variables. Using the fact that B; = §; and that delta measures
are dense in the dual of X, it is possible to conclude that P = N (a, Q)
is a Gaussian measure with covariance @ = (¢nk), qnk = gnOni With

1 1
i) = [ [ s ntm(ds)mlde), my e M(O.1LRY, h=1,....d
0 JO

Given Borel sets B; € B(RY), j = 1,...,mand 0 = t5 < t; < ... <
tm <1, define the cylinder

C={weX: wlt;)eB;, j=1,...,m}4
we have

(33) P(C) = G(tl,a,fﬂl)diﬂl/ Gty — t1, 21, 2) dzo
B1 BZ

.- / Gtm — tm—1,Tm—1;%Tm) AT,
B

where G is defined in (23).

For what follows (see (39) below), it is important to know for which
functions h € X the measure P, (B) = P(h+ B) is absolutely continuous
with respect to IP: this happens if and only if h € H = X N H(0,1)
(Cameron—Martin Theorem [13)), i.e., if and only if h € X, k' € L?(0,1).

As a consequence of the above discussion, the space of the directions
which give absolutely continuous measures under translation has a nat-
ural Hilbert space structure. As we are going to see, this is a general
fact.
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The same construction of the Wiener measure can be done in the
(non separable) space of bounded Borel functions on (0,1), but by Kol-
mogorov Theorem (see [53, Chapter 5]) the Wiener measure concentrates
on Co([0, 1], R9).

In this setting, we present a result due to Fukushima, see [31], which
has been the starting point of the whole theory, as it highlights a strong
connection between the theory of perimeters and the stochastic analysis.
We use the notation of Section 2.5.

Theorem 4. Given an open set D C R%, the following conditions
are equivalent:
i) D has finite perimeter,
ii)  the reflecting Brownian motion (X¢,P;) on D is a semimartin-
gale, in the sense that the decomposition

Xt:X0+Bt—|—Nt,

holds, where By is the standard d-dimensional Brownian mo-
tion and each component N} is of bounded variation and sat-
isfies the property

1 ¢ ;
lim - J)d|N;
tlfIOltE[/o xx (X )d|Ns|] < +o0

for any compact set K C D.

The idea is that if D is a set with finite perimeter, then in a weak
sense the Brownian motion By is reflected when it reaches the boundary
of D since an (approximate) tangent space is defined; using the language
of processes, the reflecting Brownian motion admits an expression of the
form

t
Xt=X0+Bt+/ UD(XS)dLS,
0

where L; describes the reflection on the boundary; it is the local time,
i.e., it is an additive functional with Revuz measure given by H* 'L FD,

that is .
1
lim ~E X,)dL,| = dH1
o ¢ [/o 1) } /fo

for continuous f. We refer to [34] for the related notions. The idea
expressed by this theorem is that, since the Brownian motion has tra-
jectories that are not C' and the tangent space to D exists only in an
approximate sense, a reflection law is not properly defined in terms of
classical calculus, but the reflection properties of the Brownian motion
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can be described only in a stochastic sense and are contained in the
additive functional L;, the local time.

Fukushima proves the result for a general BV function p, by con-
sidering the Dirichlet form

E(u,v) = Vu - Vopdx
]Rd
with associated process (X¢,P;). The idea of the proof is to show that
the additive functional

AP = u(Xe) — u(Xo)
admits a semimartingale decomposition
A[U] M[“] Nt[u]a
with Mt[u] a martingale and Nt[u] of bounded variation if and only if
1€ (u, v)| < cl]v]loo,

for some positive constant ¢ > 0. The particular choice u(z) = z;, the
projection onto the i-th coordinate gives the result.

4.2. Abstract Wiener spaces

Let us come to the notion of abstract Wiener space. Given a sep-
arable Banach space X, let v = N(0,Q) be a nondegenerate centred
Gaussian measure on (X,B(X)). As a general comment, let us point
out that a Gaussian measure can be defined in any Banach space, and it
is always concentrated on a separable subspace, as briefly recalled in the
preceding subsection. Moreover, a consequence of Fernique’s theorem,
see (6), is that any z* € X* defines a function  — (z,z*) belonging
to LP(X,) for all p > 1. In particular, we may think of any z* € X*
as an element of L?(X,v). Let us denote by R* : X* — L2(X,v)
the embedding, R*z*(z) = (x,z*). The closure of the image of X* in
L?(X,~) under R* is denoted J and is called the reproducing kernel of
the Gaussian measure . The above definition is motivated by the fact
that if we consider the operator R : 5 — X whose adjoint is R*, then

(34) Rh = / h(x)zdy(z), he#
X

(Bochner integral). In fact, denoting by [, -] the inner product in J#
and by | - | s the norm, the equality

[h, R*z*] /h(m)mx Ydy(z /h xd’y:r)w>
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that holds for all z* € X*, implies (34). With the definition of R, R*
we obtain directly by (5) the decomposition @@ = RR*:

(RR*z*, ") = [R*a", R*y] e = /X (2,2") 2, )y () = (Qe"y").

The space H = R is called the Cameron—Martin space; it is a Hilbert
space, dense in X because « is nondegenerate, with inner product defined
by

[h17 hZ]H - VAL17 il’2]jf

for all hy, he € H, where h; = Rili, 1 =1,2, and norm |- |g. As recalled
in Subsection 2.1, Q is a compact operator. The same holds for R and
R*, hence the embeddings X* <« 4#, H — X are compact. Given
the elements z7,...,z;, in X*, we denote by mzr . »x : X — R™ the
finite dimensional projection of X onto R™ induced by the elements

*

x3,...,x),, that is the map

Ww{,...,xfnx = (<$7$T>, R <£l7,{1,':(n>),

also denoted by 7, : X — R™ if it is not necessary to specify the el-
ements 23, ...,2%,. The symbol FCF(X) denotes the space of k times
continuously differentiable cylindrical functions with bounded deriva-
tives up to the order k, that is: u € FCF(X) if there are m € N,
z¥, ..., zk € X* and v € CF(R™) such that u(z) = v(m,z). We denote
by £(X) the cylindrical o-algebra generated by X*, that is the o-algebra
generated by the sets of the form E = n;'!B with B € B(R™). Since
X is separable, £(X) and B(X) coincide, see [51, Theorem 1.2.2], even
if we fix a sequence (zj) C X™ which separates the points in X and
use only elements from that sequence to generate m,,. We shall make
later on some special choices of (z7}), induced by the Gaussian proba-
bility measure v in X. Using the embedding R*X* C 4, we say that
a family {z}} of elements of X* is orthonormal if the corresponding
family {R*z}} is orthonormal in J#. It can be proved that v(H) = 0,
see [13, Theorem 2.4.7]. Since X and X* are separable, starting from
a sequence in X™ dense in H, we may construct an orthonormal basis
(hj) in H with h; = Qz}. Set also Hy, = span{hy,...,hy,}, and de-
fine X+ = Ker Tzt,..ex, and X, the (m-dimensional) complementary
space. Accordingly, we have the canonical decomposition v = v,, ® v+
of the measure ; notice also that these Gaussian measures are rota-
tion invariant, ie., if o : X x X — X x X is given by o(z,y) =
(cos Yz +sin vy, — sin Yz +cos Vy) for some ¥ € R, then px(y®v) = 7yQ~



BV functions in Wiener spaces 267

and the following equality holds:
(35) / / w(cos 9z + sindy)dy(z)dy(y) = / u(z)dy(z),
xJx X

u € LY(X,7), which is obtained by the above relation by integrating
the function v ® 1 on X x X. Notice that if X is decomposed as X =
X ® X+, the same formula holds in X,, and X1 separately, with
measures v, and .

For every function u € L*(X,~), if {h;} is an orthonormal basis
of H, its canonical cylindrical approzimations u™ are defined as the
conditional expectations relative to the o-algebras F,,, = 7.l (B(R™)),

(36) u" =E(u|Fn) =Enpu st / udy = / uw™dy
A A

for all A € Fy,. Then, u™ — u in L*(X,~) and v-a.e. (see e.g. [13,
Corollary 3.5.2]). More explicitly, we set

Bp@) = [ ulPoe+ (1= Pa)rs) = [ P+ 31" ),

where P, is the projection onto X,,. Notice that the restriction of v to
F, is invariant under translations along all the vectors in X+, hence we
may write E,,u(z) = v(Pp,z) for some function v € LY( X, Vm), and,
with an abuse of notation, E,,u(x,,) instead of E,,u(x).

The importance of the Cameron—Martin space relies mainly on the
fact that the translated measure

y(B)=v(B—-h), BeB(X), heX

is absolutely continuous with respect to v if and only if h € H and in
this case, with the usual notation h = Rh, h € S, we have, see e.g. [13,
Corollary 2.4.3],

(37) (@) = exp {h(z) — 5l br o).

Let us look for the basic integration by parts formula in the present
context, that generalises (20) and allows to define weak derivatives and
BV functions. For h € X, define

0 f(e) — tiog LT D) = F@)

t—0 t
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(whenever the limit exists); we look for an operator d; such that for
every f,g € ZCp(X) the equality

(39) [ s@ons@in == [ f@ors@ara)
holds. Starting from the incremental ratio, we get
f(fv+th)—f(m) ( th)
| = /f I =W =) )
(39) / f(@)g(z)dp(z)

where p; = ( (th, Q) —N(0, Q)) From the Cameron—Martin formula,

(37) we know that p; < «v if and only if h € H. In this case, we can use
(37) and pass to the limit by dominated convergence as t — 0, getting
(38) with

Ohg(x) = Ong(z) — g(z)h(z),
where as usual & = Rh. Such notions can be extended to the more gen-
eral class of differentiable measures, see [15]. Let us now define the gra-

dient and the divergence operators. For f € #C}(X), the H-gradient
of f, denoted by Vg f, is the map from X into H defined by

[VHf(x)vh]H:8hf(‘T)) h e H,
where 0y f(z) is defined as before. Notice that if f(z) = f,(7,2z) with
fm € CY(R™), then
Onf(@) =V frn(Tm) - Tm .

If we fix an orthonormal basis {h;};en of H, we can write

Vif)=)_0;f(z) 0j = Oh,

jEN

where it is important to notice that the directional derivative 9y, is com-
puted by normalising h with respect to the norm in H. Considering the
space FC}(X, H), we may define —divy, the adjoint operator of Vg,
as the linear map from FC} (X, H) to FCy(X) such that

divy ¢(x Zé)*q&] Zaj¢j($) - ij(@“)ilj(m)a ¢; =&, hslu

jJEN jeEN
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4.3. Hausdorff measures

The definition of Hausdorff measures in Wiener spaces goes back to
[29] and is based on a finite dimensional approximation. If F' C X is an
m-dimensional subspace of H, B C F', recall that we are denoting by
S*(B) the spherical k-dimensional Hausdorff measure of B. We stress
that the balls used in the minimisation above are understood with re-
spect to the H distance and we do not emphasise the dependence on
F'. Occasionally we canonically identify F with R™, choosing a suitable
orthonormal basis.

Let FF C QX™* be an m-dimensional subspace of H. We denote by
z = wp(x) the canonical projection induced by an orthonormal basis
e; = Qe of F', namely

m
mr(x) =Y (e, z)e;

Jj=1

and set = y + z, so that y = = — 7wp(x) belongs to Ker(np), the
kernel of m. This decomposition induces the factorisation v = v+ ® vp
with vz standard Gaussian in I and v+ Gaussian in Ker(rr) (whose
Cameron-Martin space is F'1).

Following [29], we can now define spherical (0o — 1)-dimensional
Hausdorff measures in X relative to F' by

(40) SF7'(B) = /K*( | [ Gn@asm @ artw)  vBCx.

Here, for y € Ker(ng), by B, we denote the section or slice
(41) B,={z€F: y+zeB}.

The internal integral in (40) is understood in the Choquet sense, namely

/B G (2) dS™ 1 (2) = /0 T Sm ({2 € Byt Gulz) > 7)) dr.

If By € B(F), as it happens in the case B € B(X), the integral reduces
to a standard one. Furthermore, we have used the outer integral in order
to avoid the issue of the measurability of the map y — || B, G dS™ 1,

The next basic additivity result is proved in [29].

Lemma 5. S*~ ! is a o-additive Borel measure on B(X). In addi-
tion, for all Borel sets B the map y — fo G dS™ 1 is v+ -measurable

in Ker(mp).
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A remarkable fact is the monotonicity of Sl‘ff’_l with respect to F,
which crucially depends on the fact that we are considering spherical
Hausdorff measures.

Lemma 6. S~ < S¥™! on B(X) whenever F C G.

The above property has been pointed out in [29], relying on [28,
2.10.27]. We refer to [10, Lemma 3.1] for details. It follows from
Lemma 6 that the following definition of spherical (o0 — 1)-Hausdorff
measure S~ in B(X) is well-posed; we set

(42) 5%1(B) = sup 5~ (B) = lim S (B),

the limits being understood in the directed set of finite-dimensional sub-
spaces of @X*. A direct consequence of Lemma 5 is that 7! is
o-additive on B(X). This measure does not coincide with the one of
[29], since we are considering only subspaces in H generated by ele-
ments of @X*. Our approach is a bit simpler because the corresponding
projections are continuous, whereas general orthogonal decompositions
of H give merely measurable projections, so that some technical points
related to removing sets of small capacity has to be addressed.

4.4. Sobolev spaces and isoperimetric inequality

There are several possible definitions of Sobolev spaces on Wiener
spaces. Since the operator Vi is a closable operator in LP(X,~), one
may define the Sobolev space D*?(X,v) as the domain of the closure
of Vg in LP(X,~)!. Another possible definition, which is closer to our
point of view, is based on the integration by parts formula (38): f €
LP(X,v)isin WHP(X,~) if there is F € LP(X,~; H) such that (38) holds
with [F,h]y in place of 8, f and any g € FCL(X, H). In this case, we
denote F by Vg f. Anyway, the spaces WP and D'? coincide, see [13,
Section 5.2]. This approach requires some further explanations in the
case p = 1, as we shall see at the end of this subsection. The definition
of Sobolev spaces can be given also on domains 2 C X; nevertheless,
in this case the proof of the coincidence of the different definitions is
a difficult matter. By now, only with strong condition on the domain
2 the investigation has been performed; for instance, Hino in [39] has
considered the case of H-convex domains.

'Notice that the space denoted by DYP(X,~) by Fukushima is denoted by
WrPL(X,~) in [13].
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The Gaussian isoperimetric inequality says the following, see [41].
Let EC X, and set B, ={x € H: |z|g <r}, E, = F+ B,; then

t 752/2

q)_l(’)/(Er)) > @*1(7(E)) +7, where ®(t) == [ 6\/2_71-

We sketch here why this inequality implies the isoperimetric inequality.
We introduce the function

U (t) = (& o @ 1)(t) ~ t\/2log(1/t), t — 0.

Since % (t) = % (1 — t), the function % has the same behaviour as
t—= 1, %) ~ (1 —-1t)y/2log(l —t). Notice that ®(t) is the volume of
the halfspace {h(x) < t} and that % (t) is the perimeter of a halfspace
of volume ¢.

From the above estimate for ®~!(y(E,)) we obtain that

ds.

V(E) 2 O (V(E)) + 1) = (E) +r® (@7 (v(E))) +o(r)
=(E) +r% ((E)) + o(r),

and then
lim inf Y-(E—)r;@ > U (v(E)).

r—0
The quantity on the left hand side is related to the Minkowski content of
the set E constructed using the Cameron—Martin balls, although negli-
gible. For instance, if X = R?, v = G4L£? the standard centred Gaussian
measure on R? and E a set with smooth boundary, then

P,(8) = i W =B 5 g0

It is also possible to prove in this case that equality holds if F is a hyper-
plane; this sketch of the isoperimetry property of hyperplanes is essen-
tially the proof contained in [41]. The original proof of the isoperimeric
properties of hyperplanes in the finite dimensional Gaussian space has
been established first in [49]; since the isoperimetric function does not
depend on the space dimension, the same proof can be extended to the
infinite dimensional case. In [26], again in the finite dimensional case,
it is proved that hyperplanes are isoperimetric by using a symmetrisa-
tion argument; also in this case, the proof implies that hyperplanes are
isoperimetric in the infinite dimensional case. The proof that hyper-
planes are the unique isoperimetric sets is rather recent and is contained
in [17]. Let us also point out that the right Minkowski content uses
enlargements E,. of the set E with respect to balls of H and not of
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X. The reason of this can be explained as follows: the Gaussian mea-
sure «y introduces an anisotropy on X due to the covariance operator Q.
This anisotropy is compensated in the definition of total variation and
perimeter by the gradient V7, since it is defined using vectors that have
unit H-norm. The corresponding compensation in the computation of
the Minkowski content is achieved by using the balls of H.

The isoperimetric inequality implies also the following:

IVafl = / T (1] > ) ds,

and it follows that if Vg f € L'(X,~, H) then u belongs to the Orlicz
space

(43)  Llog"”L(X,y) ={u: X - R: Aip(lul) € L (X,7)},

where Ay /;(t) = fot log/?(1 + s)ds. This is important in connection to
the integration by parts formula (38), because for general f € L1(X,)
the product h fg is not summable. But, thanks to Fernique’s theorem,
the linear function A belongs to the Orlicz space defined through the
complementary N-function of Ay /5, ¥(t) = f(f(esz—l)ds, ie, Y(Ahlg) <
oo for some A\ > 0. As a consequence, if Vg f € L'(X,v) then f €
Llog/ 2I(X,~), the product hfg is summable, (38) does make sense
and the embedding of DV (X, ) into Llogl/ ’L(X,~) follows, see [33,
Proposition 3.2].

4.5. The Ornstein—Uhlenbeck semigroup

Let us consider the Ornstein—Uhlenbeck semigroup (13):>0, defined
pointwise by Mehler’s formula, which generalises (21):

(44) Tyu(z) = /X u (e*tm +vV1- e—zty) dy(y)

for all w € L*(X,~), t > 0. Unlike the heat semigroup, the Ornstein—
Uhlenbeck semigroup T} does not map L'(X,«) into D(X,v). But,
T, is strongly continuous in Llog'/2L(X,~) and it follows from (35) that
Tyu € DY(X,~) for any u € Llog*/?L(X,~), see [33, Proposition 3.6].
Moreover, it is a contraction semigroup in LP(X, ) for every p € [1, +o0]
(and hence also in Llog'/?L(X,~)) and self-adjoint in L2(X,~). More-
over, the following commutation relation holds for any u € D1 (X, v)

(45) VuTwu = e *T,Vyu, t>0.
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Therefore, we get
VuTiisu = VT (Tou) = e "TyV g Tsu,

for any u € Llog"/ ’L(X,7), see [13, Proposition 5.4.8]. It also follows
from (45) that

(46) /X T, fdivyg ¢pdy =e* /X fdivy(Tyg)dy,

for all f € LY(X,v), ¢ € FCL(X,H), see [8]. Another important
consequence of (45) is that if u € DV'(X,~) then

(47) lim ||V 5 Tu = V grul| 3 x4 = 0.

Finally, notice that if 4™ are the canonical cylindrical approximations
of a function u € Llog'/?L(X,~) defined in (36) then the following
inequality holds, see e.g. [§]

(48) /|VHTtum|Hd’y§/ IVaTiulgdy Vit>0.
X X

We end this brief discussion on the Ornstein—Uhlenbeck semigroup by
presenting the related Ornstein-Uhlenbeck process in the Wiener space.
Of course, this is close to the finite dimensional case, with important
modifications. First, we define the cylindrical Brownian motion in X
as an X-valued continuous process Bff such that for every z* € X*
with |Qz*|z = 1 the one-dimensional process (z*, Bf) is the standard
Brownian motion. After extending the notion of stochastic integral to
the case of a cylindrical Brownian motion, we may deal with SDEs in
X. The Ornstein—Uhlenbeck process is given by

t
& =e % + / els—1)/2 ngf
0

and, as in R, it is the solution of the Cauchy problem for the Langevin
equation

1
dgy = — &t + dBE, ¢ givenr.v.,

where B is a cylindrical Brownian motion. If the law of & is §, for
z € X, denoting by &7 the corresponding solution, we have the usual

equality T; f(z) = E[f(&F)].
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§85. BV functions in the Wiener space

A definition of BV functions in abstract Wiener spaces has been
given by M. Fukushima in [32], M. Fukushima and M. Hino in [33], and
is based upon Dirichlet form theory quoted in Subsection 2.5. When X
is a Hilbert space, different notion of BV functions can be given, one
using the definitions of gradient and divergence that compensate the
anysotropy of the measure =, and a second one that uses the gradient
and divergence of the ambient space X ; we refer for instance to [2] where
these two notions are compared. We also refer to the recent paper [48],
where more general notion of BV functions are given in the Gelfand
triples setting. In [8], [9] the main aim has been to compare the finite
and infinite dimensional theory of BV functions from a purely analytical
point of view, closer to the classical setting. After collecting, in the
preceding section, the tools we need, we pass now to the definition of BV
functions in the abstract Wiener space setting. We denote by M(X, H)
the space of all H-valued finite measures p on B(X).

Definition 5.1. Let u € Llog'/?L(X,~). We say that u has boun-
ded variation in X and we set w € BV (X, ) if there exists p € M(X, H)
such that for any ¢ € FCLH(X) we have

@) [ w@ojs@in) = - [ s@du@ Ve,

where p; = [hj, plg. In particular, if u = xg and u € BV(X,~), then
we say that E has finite perimeter.

Notice that, as in the Sobolev case D¥1 (X, ), the assumption u €
Llog'/L(X, ) gives a meaning to (38), as discussed in Subsection 4.4.
Moreover, in the previous definition we have required that the measure u
is defined on the whole of B(X) and is o-additive there. Since cylindrical
sets generate the Borel o-algebra, the measure p verifying (49) is unique,
and will be denoted D u as in the finite dimensional Gaussian case.
The total variation measure is denoted as usual by |D,u|. We also let
P,(E) := |Dyxg|(X) be the (Gaussian) perimeter of a subset E of X
and we set, as in the finite dimensional case, P, (F,-) = |Dyxg|(-)-

We state now a characterisation of BV (X, ~) functions analogous to
Theorem 2 and the discussion which follows.

Theorem 7. Given u € Llogl/ ’L(X,7), the following are equiva-
lent:

(1) w belongs to BV(X,7v);
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(2) the quantity
Vy(u) == sup{/ udivg @dy; @ ¢ FCHX, H),|®(x)|g <1Vaze X}
X

is finite;
(3) the quantity

Lo (u) :inf{hmmf/ IV st iy : € VLX), u ~>u}

18 finite;
(4) the quantity

(50) Tl = lim / IV Tyul iy
is finite.
Moreover, |Dyul(X) =V, (u) = L, (u) = T [u].
As in the finite dimensional case, see (22), u € BV (X, ) if and only
if there is C' > 0 such that

| [ (Vb v | < ]
X

for all ® € FCL(X). The proof of Theorem 7 is contained in [32],
[33], and also in [9]. The proof in the latter reference relies on a slicing
argument, a technique that has proved to be very useful in the finite
dimensional case and we shall use later. For v € {J,,, Hn, denote by 0,
and 9} the differentiation operator and its adjoint, respectively, and the
directional total variation along v as

(1) V() =sup{ [ udjody: 6 FYCHN), o) < 1¥a € X,
X
where ¢ € FYC}(X) means that ¢(z) = v({z,z*)) with v € C}(R) and

v = Qz*. Riesz theorem shows that VJ'(u) is finite if and only if the
integration by parts formula

(52) [ wosoay = [ odn,  voecix)

holds for some real-valued measure u, with finite total variation, that we
denote by DYu; if this happens, |1, |(X) coincides with VY (u). Finally,

(53) VY (u) = mlg}noo VY (Epu).
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Once a direction v = Qx* € H is fixed, let m, () = (z, z*) be the induced
projection and let us write x € X as y + m,(z)v. Then, denoting by K
the kernel of m,, v admits a product decomposition v = v+ ® v; with
~+ Gaussian in K. For u : X — R and y € K we define the function
Uy : R — R by uy(t) = u(y + tv). The following slicing theorem holds

Theorem 8. Let u € Llog'/?L(X,~) and let v € U,,, Hm; then

Vi = [ Vi) it

In particular, the directional total variation of u is independent of the
choice of the basis and makes sense for all h € H.

The coarea formula (27) holds as well in Wiener spaces and can
be proved by following verbatim the proof of [27, Section 5.5]: if u €
BV(X,), then for a.e. t € R the level set {u > ¢} has finite perimeter
and for every Borel set B C X the following equality holds:

(54) |Du|(B) = /R P, ({u > t}, B)dt.

We end this section with a recent example of application in the
classical Wiener space, see [50].

Example 3. Let us fix a time ¢ € [0,1] and consider the classical
Wiener space X = Cy([0, 1], R), see Subsection 4.1. Define

M; = sup{B;, 0 <s <t}

It is well-known that M; € DY?(X,P), but Vg M, is not differentiable.
Nevertheless, Vg M; belongs to BV (X, P), i.e., there exists a H ® H-
valued measure D?M, such that

/ [®hy © hy, DMy pandy = / M55, 0}, ® dvy
X X

for every ® € FC2%(X), h1,hy € H. Moreover, the measure |DpV g Mj|
is concentrated on the trajectories that attain their maximum exactly
twice, hence, in particular, all these measures are singular with respect
to P.

86. Fine properties of sets with finite perimeter

We show in this section how is it possible to generalise in the infinite-
dimensional setting the properties listed in Theorem 3; we restrict our
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attention to the case of sets with finite perimeter, so that we can use the
geometric meaning of points of density stated by formula (29) to give a
suitable notion of boundary of a set.

It is worth noticing that in the infinite-dimensional setting things do
not work as well as for the Euclidean case; Preiss [47] gave an example
of an infinite-dimensional Hilbert space X, a Gaussian measure y and a
set E C X such that 0 < v(E) < 1 and

(55) ;ﬂ% —1, VzeX

In the same work, it is also shown that if the eigenvalues of the covariance
Q@ decay to zero sufficiently fast, then it is possible to talk about density
points; in some sense, the requirement on the decay gives properties of
X closer to the finite-dimensional case. For these reasons, in general the
notion of point of density as given in (55) is not a good notion.

In the infinite-dimensional setting, the idea is to use the factorisation
v = v ® yp, for F € QX* an m-dimensional space, described in
Subsection 4.3.

Definition 6.1 (Essential boundary relative to F). If we write X =
FoXKer(rp), we recall by (41) the definition of the slice of E in direction
F

E,={z€F:y+z€E}CF,

the essential boundary of E relative to F is then defined as
OpE={z=y+z2:2€0"(Ey)}.

It is not difficult to show that O3 FE is a Borel set; moreover, in
order to pass from the finite dimensional space F' to the whole of the
Cameron—Martin space H, we need the following property.

Lemma 9. Let G C QX* be a k-dimensional Hilbert space, let
F C G be an m-dimensional subspace and let E be a set with finite
perimeter in G. Then, with the orthogonal decomposition G = F & L
and the notation

E,={z€F: w+zeE} weL,

we have that S™ ' ({z € F: 2 € 0*Ey, w+ 2z ¢ 8*E}) = 0 for SF—™-
a.e. w € L.

Thanks to this fact, we have that if ' C G C QX* are two finite
dimensional spaces, then the relative essential boundary 05 FE of E is
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contained, up to negligible sets, into the essential boundary 05 F of £
relative to G, that is

SXHWORE\ OLE) = 0.
In [10] there is the proof of the following fact.

Proposition 1. Let F be a countable family of finite-dimensional
subspaces of QX* stable under finite unions. For F € F, let Ap € B(X)
be such that

(i) S Y(Ar\ Ag) = 0 whenever F C G,

(i) suppSE~H(AFr) < 0.

Then lil{_’n(S;O*l L Ap) exists, and it is representable as (li;nS;o‘l)l_A

with
A=) () AceBX).
FeF GeF,GDF

Such Proposition allows for the definition of the cylindrical essential
boundary.

Definition 6.2 (Cylindrical essential boundary). Let F be a count-
able set of finite-dimensional subspaces of H stable under finite union,
with UperF dense in H. Then, we define cylindrical essential boundary
OrE along F the set

E=J [ ocE

FcFGecF,GOF

These definitions are used in [38] and with minor revisions in [10],
to get a representation of the perimeter measure as follows.

Theorem 10. Let E € B(X) be a set with finite v-perimeter in X,
let F be as in Definition 6.2 and let 0% E be the corresponding cylindrical
essential boundary. Then

(56) |D,xel(B) =S¥ " (BNosE) VB e B(X).

In particular, 0% E is uniquely determined by (56) up to Sj’q_-o*l—negligible
sets.

In [10] also a weak rectifiability result of the cylindrical essential
boundary is given; the term weak refers to the fact that rectifiability is
done by using Sobolev functions instead of Lipschitz maps as in (10).
This is not a minor difficulty, since in the infinite-dimensional setting
no Lusin type properties are known; in particular, it is not known if
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any Sobolev function coincides with a Lipschitz map in a set of positive
measure.
First, we recall the notion of H-graph.

Definition 6.3 (H-graph). A set I' C X is called an H-graph if
there exist a unit vector k € QX* and u : D C Ker(np) — R (here
F = {sk, s € R}) such that

I'={y+u(y)k: ye D}

We say that T is an entire Sobolev H -graph if moreover D € B(Ker(ng)),
v+ (Ker(mp) \ D) =0 and u € Wh(Ker(rr),v1).

With this notion, in [10] the following theorem is proved.

Theorem 11. For any set E C X with finite perimeter the measure
|DyxE| ts concentrated on a countable union of entire Sobolev H -graphs.

In [5], the Ornstein-Uhlenbeck semigroup is used to define points of
density 1/2; the main result can be summarised in the following Theo-
rem.

Theorem 12. Let E C X be a set with finite perimeter; then

lim /
t,LO X

in particular, there exists a sequence t; | 0 such that

(57) >/

which ensures that Ty, xg — % |DyxEl|-a.e. in X.

2

1
Tixe — 5| d|Dyxe| = 0;

2

1
T, XE — 5{ d|DyxE| < 400,

Thanks to the previous Theorem, a notion of points of density %
can be given. As explained in connection with the notion of essential
boundary, the analogue (55) of the finite dimensional procedure (29)
is not available in the present situation, hence it relies rather on an
approach analogous to (32).

Definition 6.4 (Points of density 1/2). Let (t;); be a sequence such
that

(58) D Vi < +oo

7
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and (57) holds. Then, we say that x is a point of density % for E if it
belongs to

. 1

The requirement in (58) is rather natural, since for a set with finite
perimeter it is possible to prove (see [5, Lemma 2.3]) that

/ Tixs — xsldy < e P, (E),
X

\/i/t e~ ® ds o 2 /[t
Cct =4/ — ———ds ~ —.
’ TJo V1—e2 7r

Theorem 13. Let (t;); be a sequence such that Y, \/t; < +o0o and
(57) holds. Then |D.xg| is concentrated on E'/? defined in (59); more-
over EY/? has finite S*~ ! measure and

with

|D,xg| = S® 1L EY2

It is worth noticing that the sequence (¢;); depends on the set £
itself. In [6] it is also proved a part of the rectifiability result for the
reduced boundary; with minor revision of the definition of cylindrical
essential boundary, it is possible to define a cylindrical reduced boundary
by setting

FrE={ze X :z=y+z2:2€ F(E,) CF},
and

(60) FrE=lminf FrE= ) () FcE,
FeF GeF,GDF

where here F has two meanings, the first one to denote the reduced
boundary, the second one when writing F' € F is meant as a countable
collection of finite dimensional sets as in Proposition 1. The liminf of
sets in (60) is also given in the sense of Proposition 1.

Given an element h € H, the halfspace having h as its “inner nor-
mal” is defined as

Sy ={x e X :h(z) >0}

Notice that S}, is a closed halfspace if h = R*z* for some z* € X *. oth-
erwise, it is easily seen by approximation that A is linear on a subspace
of X of full measure, hence the above definition does make sense. Since
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the convergence of sequences h,, € H to h € H in the norm of H implies
the convergence of Sy, to Sy, in the sense of convergence of characteristic
functions in L*(X,+), then, denoting by

E—-elz
Byt = —————,
V1—e 2t

the following result holds true, see [6]. We notice that the idea under-
lying the following result is the last line in (21), which cannot be used
directly in the infinite-dimensional framework.

Theorem 14. Let E C X be a set with finite perimeter in X, x €
FuE and S(x) = S, () where vg is defined by the polar decomposition
D,xg = vg|DyXxE|; then

tim [ [ Jreea+ VI=e) —xso 0] 10D, e ) =

In other terms, the previous results can be restated by saying that

lim [ k... = Xsto) 120 dlDyxel ) =0,
t,LO X

that is, E,; converge to S(z) in L*(X,~), for |D,xg|-a.e. z € X. This
result is in some sense the Wiener space formulation of (31).

6.1. Examples of sets with finite perimeter

We now provide some examples of sets with finite perimeter; in some
cases the essential and reduced boundary are directly identifiable, in
some other they are indicated as candidates, but a proof is not available
so far.

6.1.1. Cylindrical sets. Let F be as in Definition 6.2. The easi-
est way to construct examples of sets with finite perimeter is to use
the decomposition X = X, & Ker(np); if B C F is a set with xp €
BV (X, 7vr), then E = ' (B) has finite perimeter in X with

Py(E, X) = Py (B, Xm).
If FF € F, then
03FE =0rFE =0"B, FuE =FB,

otherwise the previous equality holds up to |D,xg|-negligible sets.
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6.1.2. Level sets of Lipschitz maps: comparison with the Airault—
Malliavin surface measure. By coarea formula (54), almost every level
set of a BV function has finite perimeter; in particular, we can use
almost every level set of Sobolev or Lipschitz functions. To prove that
every level set, under some regularity assumption on the function, has
finite perimeter is quite delicate in this framework. In [1], Airault and
Malliavin constructed a surface measure on boundaries of regular level
sets. More precisely, they considered functions f belonging to

We(X,y) = () WH(X,7),
p>1,keEN

where W#P(X,v) is the Sobolev space of order k£ with p-integrability,

such that )

— ¢
|V fla

m Lp<X7’7);

p>1

what they proved is that the image measure fgv defined on B(R) by
Far (D) =~(fH(D)

has smooth density p with respect to the Lebesgue measure and that,
for each ¢ such that p(t) > 0, there exists a Radon measure o supported
on f~1(t) such that

/ divHédVZ/ @ Valla 4o
(f<t} =ty |Vufla

The measure oy is constructed in terms of the Minkowski content as ex-
plained in Subsection 4.4. In [18], it is proved that, under the additional
technical assumption that f is continuous, the set {f < ¢} has finite
perimeter whenever p(t) > 0 with the identity

P({f <t} =o({f =t}) = /{ v

where vy = Vu f/|Vu fla. Theset {f =t} is expected to be the essen-
tial boundary of {f < t}, whereas the points in the reduced boundary
are expected to be those z where Vg f(z) # 0.

6.1.3. Balls and convex sets. If we fix a point g € X, the map

f(@) = llz — zol|x
is Lipschitz and then the sets
E, = {f <t} = By(zo)
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have finite perimeter for almost every ¢ > 0. The proof that every ball
has finite perimeter is contained in [18]; if X is a Hilbert space, then
the function f(z)? is continuous and satisfies all the condition imposed
by Airault and Malliavin and then all balls in Hilbert spaces have finite
perimeter. In addition, the normal vector in this case is given by

_ Q(z — z0)
|Q(z — z0)| 1

(where @ is the covariance operator, v = N(0, @)) and the function

9(t) = Py(B(x0))

is continuous in [0, +00) with

v(z)

th_{% Py(Bi(zo)) = tl;l+moo Py(Bi(z0)) = 0.

It is also possible to prove that there exist ¢; < tg such that g is increas-
ing in [0, 1] and decreasing in [t2, +00).

The proof that any ball in an infinite-dimensional Banach space
has finite perimeter is less explicit and is based on a Brunn—Minkowski
argument stating that for every Borel sets A, B C X,

YA+ (L= NB) Zv(A)™(B)' ™, xelo,1].

In [18] it is proved that if C' is an open convex set, then v(9C) = 0 and
C has finite perimeter. In this case, it is easily seen that 03C C 0C and

(61) [Dyxcl(8C\ 8%C) = 0;
indeed if z € C or x € X \ C, then for any F < H, if we write
=Y+ 2g, y € Ker(rp), 2, € X

then z, is an interior point either of Cy or of X,, \—O_y, so 0%C C 0C.
Property (61) follows by the representation of the perimeter measure
(56). The characterisation of the reduced cylindrical boundary is less
clear.

The assumption that C is open is essential; indeed, it is also shown
that, in the Hilbert space case, there exists a convex set with infinite
perimeter. Such a set is constructed by fixing a sequence r; such that

r2
\/EB_EL _ 1
T (i + 1)(log(i + 1))’
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defining
Cm - ng(Qm)a Qm = H[_Ti‘v 7’1‘]

and letting m — 4oc0.

6.1.4. An example in the classical Wiener space. In [40] an example
of a set with finite perimeter in the classical Wiener space is given, using
the reflecting Brownian motion. The setting is given by a pinned path
space, that is

X = {we C(0,1],RY) : w(0) = a,w(1) = b}
endowed with the pinned Wiener measure P, j, defined in the same spirit
as (33) by

m-1

1
Pap(C) = W/B 1 Gt = tj1,25-1,2;) dar ... da,

1X.. ><B'm‘7 =1

where B; € BR?), j =1,...,m, 0 =tg < t; < ... < tm < tmy1 = 1,
o = a and Tp41 =D,
C={weX: wlt;)eB,, j=1,...,m}.

In such space, if @ C R? is an open set containing the two points a and
b, define the set

={weX:wlt)eq, Vtelo1]}.

Then E® has finite perimeter in X under the assumption that € has
positive reach, that is an uniform exterior ball condition: there exists
§ > 0 such that for every y € 9 there is z € R?\Q such that Bs(2)NQ =
{y}. The proof of this fact is done constructing a sequence of Lipschitz
functions p, converging to xze in L*(X,P, ) and such that

/ IV i pn|adPep < nlPqp ({w €X:0< inf qw(t)) < l}) ;
X t€(0,1] n

the sequence is defined in terms of the signed distance function
z)= inf |[z—y|—inf |ly—=z
q(z) yeRd\Qi yl - inf ly - z|

as

pn(w) = fu(F(w)), F(w)= inf q(w(t)),

te[0,1]
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where f, is defined as
fn(s) = min{max{0, ns}, 1}.

The key point in the proof where the positive reach condition is used is
in estimating

:0< i < <
Pus <{w €X:0< telﬁlfl]q(w(t)) < r}) <er,

since from that it comes that
/ |VHpn|HdPa,b <ec
Xa,b

In this case, Hino—Uchida prove also that the perimeter measure con-
centrates on the set

IE? = {we X :w(t) e Qand I aunique t €[0,1] s.t. w(t) € 92} .

The definition of the previous set has a meaning very close to the set
of points of density 1/2 for E’. Finally, it is worth noticing that the
proof given by Hino and Uchida of the fact that E® has finite perimeter
is close to the proof that a (sufficiently regular) set in the Euclidean
setting has finite Minkowski content.

§7. Convex functionals on BV

Following [21], we now consider integral functionals on BV (X, ) of
the form

u»—>/XF(D7u)

where F' : H — RU {400} is a convex lower semicontinuous function.
As D, is in general a measure, we have to give a precise meaning to
the above expression.

Given a convex function F' : H — R U {400} we denote by F* its
convex conjugate, defined as

F*(®) :=sup {[®,h]lg — F(h): he H}, ® e H,
and by F'* its recession function defined as

F(h) =, lim -F—(t@ heH

We shall consider functions F : H — RU {+o0o} satisfying the following
assumption:
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(A) Fis a proper (i.e., not identically +00), lower semi-continuous,
convex function on H.

Notice that a convex function F' with p > 1 growth, i.e., such that there
are positive constants oy, 81, s, B2 such that

(62) ar|hlf; — B1 < F(h) < aplhlf + B2 Vh € H,
satisfies automatically assumption (A).

Given a function F satisfying (A) and u € L?*(X,7), we define the
functional

/X F(Dqu) == sup{— /X (udivH o+ F*(fb))dfy, o e FCLX, H)}

which is lower semicontinuous in L?(X,~). Similarly, for u € M(X, H)
we set

/XF(M) = sup{/ @, dul i / F*(®)dy, ® € FOL(X, H)}

The following result has been proved in [21, Theorem 3.2].

Theorem 15. Let F : H — R U {400} satisfy (4) and let p €
M(X, H); then

/XF(M):/XF(M“)var/XF‘” (dcfz;)dlusl

where p = p®y + p* is the Radon—Nikodym decomposition of p w.r.t. .

From Theorem 15 we obtain a representation result for the func-
tional in (63).

Theorem 16. If F: H — RU {+oco} satisfies (A), then

(64) /X F(Dju) = /X F(Vau)dy + /X P ( jﬁiﬂ)dww

for allu € BV (X,~), where Dyu = V guy+ D3u is the Radon—Nikodym
decomposition of Dyu.

A natural question is whether the functional in (63) coincides with
the relaxation in L?(X,~) of its restrictions to more regular functions.
The following result has been proved in [21, Proposition 3.4].
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Theorem 17. If F : H — RU {+oo} satisfies (A), then the func-
tional [, F(Dyu) is the relazation in L*(X,~) of the functional defined
as [y F(Vau)dy forue WHH(X, ), and +oo for u & WH1(X, 7).

If F hasp > 1 growth in the sense of (62), then the same relazation
result holds with the space Wh1(X,~) replaced by FCL(X).

Condition (62) in the above statement is technical, and we expect
that it is not necessary to obtain the relaxation result in ZC}(X).

7.1. Convexity of minimisers

The Direct Method of the Calculus of Variations is a well-known
method to prove existence of minimisers of variational problems. The
two conditions a functional has to satisfy in order to apply the method
are the lower semicontinuity with respect to a given topology, and the
compactness of a nonempty sublevel set in the same topology.

We now consider convex functionals of the form

(65) /X F(Dyu)+% /X (u— g)%dy.

where F : H — R U {+oo} satisfies (A) and g € L?(X,) is a convex
function.

Notice that the functional in (65) is convex on L2?(X,~), hence it
is also weakly lower semicontinuous. Moreover, its sublevel sets are
(relatively) compact in the weak topology of L?(X,~). By the Direct
Method we then obtain the following existence result. The existence of
a minimiser follows by the Direct Method of the Calculus of Variations,
while the uniqueness follows from the strict convexity of the functional,
due to the second term in (65).

Proposition 2. There ezists a unique minimiser i € L*(X,~) of
the functional (65).

We state a convexity result for minimisers of (65) which has been
proved in [21, Theorem 5.1].

Theorem 18. The minimiser @ of (65) is convez.

From Theorem 18 and the theory of maximal monotone operators
(see [16]), one can easily get the following result:

Theorem 19. Let ug € L?(X,~) be a convez initial datum. Then
the solution u(t) of the L*(X,~)-gradient flow of [y F(D~u) with initial
condition u(0) = ug is convex for every t > 0.
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Notice that, by taking F'(h)} = |h|P with p > 1, Theorem 18 applies
to the functional

(66) | 1Dl 5 [ w=gpar

Recalling the coarea formula (54), when p = 1 the functional (66) can
be written as

Dyl + 5 [ =gy = [ (Priu> 1) - /{ gt

1
+-—/ de’y.
2 Jx

It then follows (see [19], [21]) that the level set {@ > t} of the minimiser
1 minimises the geometric problem

(67) Py (E) - [E (g —t)dy

among the subsets £ C X of finite perimeter, for all ¢ € R. Then, from
Theorem 18 one can derive a convexity result for minimisers to (67) (see
[21, Corollary 5.7]).

Theorem 20. Let g € L?(X,~) be a convez function, and consider
the functional

(68) FyE) = Py(B) - [ gan

Then, two situations can occur:

o Ifmink, < 0, there exists a unique nonempty minimiser of
Fy, which is conver.

o IfminF, =0, there exists al most one nonempty minimiser of
Iy, which is then convez.

7.2. Relaxation of the perimeter in the weak topology

In view of the previous discussion, a natural problem which arises
is the classification of the weakly lower semicontinuous functionals on
L?(X,7).

While convex functionals are lower semicontinuous with respect to
both the weak and the strong topology, the perimeter functional

P(B)  ifu=xg
F(u) :=
+00 otherwise
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is not weakly lower semicontinuous, as one can easily check by taking
the sequence of halfspaces E,, = {{(z,z}) < 0}, where x} is a sequence
in X* such that h, = Qz}, is an orthonormal basis of H. Indeed, the
characteristic functions of these sets weakly converge to the constant
function 1/2, which is not a characteristic function, while the perimeter
of E, is constantly equal to 1/v/2m.

In [35] the authors computed the relaxation F of F with respect to
the weak L?(X,~)-topology, showing that

— / U?*(u) + |Dyul? ifue BV(X,v)and |u| <1
F(u) = X
+00 otherwise

where

09) [ 2w Dl = [ 72+ IVl +1D5ul6)

with Dyu = Vyudy + Dju as in Theorem 16. Observe that the func-
tional F' already appears in the seminal works by Bakry and Ledoux [11]
and Bobkov [12], in the context of log-Sobolev inequalities. See also |9,
Remark 4.3] where it appears in a setting closer to ours.

There is also a representation formula for F', which is reminiscent of
the definition of total variation:

F(u) = sup] /X (udivy &+ % (W)E)dy : & € FCLX, H),
§e FOUX), 2@} + @) <1va e X},

for all w € BV (X,~), with |u| < 1.

88. Open problems

We collect some open problems whose solution, in our opinion, would
provide important information on the whole subject and would allow for
a wide range of applications.

The first problems that should be solved and would have a great
influence in the further developments concern the structure theory of
reduced boundaries and general BV functions. For instance it would be
important to check whether the well-known Euclidean decomposition re-
sult holds in Wiener spaces, i.e., whether the equality X = E1UECUE!/?
is true (up to negligible sets). Moreover, as we have seen, a pointwise
characterisation of reduced boundary like that in (30) is missing, as well
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as suitable notions of one-sided approzimate limits, see (28). In this
respect, the Ornstein—Uhlenbeck semigroup could come into play, but
making density computations independent of the sequence (¢;), see (59),
would certainly be useful, in connection with the coarea formula. Still
on the side of the structure theory, it is important to improve the weak
rectifiability Theorem 11, possibly getting Lipschitz rectifiability. All
these problems are of course connected to the general problem of the
traces of BV functions. Beside other instances, such as boundary value
problems, closer to the arguments presented here are applications of the
structure theory and fine properties to integral functionals. Indeed, it
would be interesting to extend the results presented in Section 7 to in-
tegrands depending on wu, see [7, Section 5.5] for the classical case. In
this connection, it would be important to perform a deeper analysis of
the singular part of the gradient, possibly distinguishing between the
jump part and the Cantor part, and defining the one-sided approximate
limits. This could probably give a representation formula more precise
than (69). Finally, one could try to provide a complete characterisation
of weakly lower semicontinuous integral functionals with integrands of
linear growth.
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