Part XXIV
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Multinomial Theorems and Calculus Results

Given a multi-index a € Z7, let |a| = a1 + -+ + ap, ol == ag!- - ),
% and 9% = [ = = —_— .
1w () -1 (55)
j=1 j=1

We also write

B0 f(z) = %f(:c +10) o

A.1 Multinomial Theorems and Product Rules

For a = (a1,as,...,a,) € C", m € N and (i1,...,%m) € {1,2,...,n}™ let
G (11, m) =#{k i =7}. Then

()= 5 o= B

peerim=1 la|=m
where
Cla) =#{(t1,- .- yim) : 65 (i1,...,im) =a; for j =1,2,...,n}
I claim that C(a) = ZL!!' Indeed, one possibility for such a sequence
(a1,...,a;,) for a given « is gotten by choosing

1 a2 Qn

PR A —_—
(6117..‘7a17a2,...70;2,.‘.,&7“..‘,(1”)‘

Now there are m! permutations of this list. However, only those permutations
leading to a distinct list are to be counted. So for each of these m! permuta-
tions we must divide by the number of permutation which just rearrange the
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groups of a;’s among themselves for each i. There are a! := a;!--- ;! such
permutations. Therefore, C'(a) = m!/al as advertised. So we have proved

n m m!
<Z al> = Z Ja“. (A1)
=1 |a|=m
Now suppose that a,b € R" and « is a multi-index, we have
aPveB = po
(a+b)* =) mr—w Blla— 5 b Z 5!51 (A.2)
B<La B+oé=a

Indeed, by the standard Binomial formula,

(@b = Y

Bi<a;

from which Eq. (A.2) follows. Eq. (A.2) generalizes in the obvious way to

« a!
(a1 + - +ap)* = Z AR 51, a[]zk (A.3)
Bt +Br=a
where a1, az,...,ar € R" and o € Z7}.

Now let us consider the product rule for derivatives. Let us begin with the
one variable case (write d” f for f(") = ddz—n f) where we will show by induction

that
() =3 (Z) dtf - dtg, (A4)

k=0
Indeed assuming Eq. (A.4) we find

dw+1 fg (Z)dk+lf dn— kq+z( ) cdr k+lg
n+1

_ n—k+1 n—k+1

S5 (S e (s
k=1

(k:n ) ( )}dkf'dnfk“g+d"“f~g+f-d"+1g.

Since

(k:) * (Z) o k+q!)!(k:7 Dt fn/!c)!k:!
= (kfl)zl(!nfk)! {(niﬂ) +H

n! n+1 n+1
:(k:fl)!(nfk)!(nkarl)k:( k )
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the result follows.
Now consider the multi-variable case

*(fg) = <H3”> ﬁ [Z (j::)(?f’f'a?”klg]

i=1 Lk;=0

SRS ) | (M EEREEED Dl W LR

k1=0 kn,=01i=1 k<a

where k = (k1, k2, ..., k) and

(1) -11G) -

*(f9) =Y (g) o°f-0° Py, (A5)

BLa

So we have proved

A.2 Taylor’s Theorem

Theorem A.1l. Suppose X C R™ is an open set,  : [0,1] — X is a C! -
path, and f € CN(X,C). Let vy := 2(1) — x(s) and v = vy = (1) — z(0), then

N-1

FE) = 3 = (00'F) (2 (0) + Ry (4.6)
where
1 L 1 d
oy = sy [ @2 0) el = 57 [ (35080 ) aloas
(A7)
and 0! := 1.

Proof. By the fundamental theorem of calculus and the chain rule,

t

F@(t) = £@O)+ [ - f)ds = 1eO) + [ @) o)ds (A3)
and in particular,
£@) = £@O) + [ (2i0 1) (e()as

This proves Eq. (A.6) when N = 1. We will now complete the proof using
induction on N.
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Applying Eq. (A.8) with f replaced by ﬁ (ai(sﬁﬁ_lf) gives

[ : oy Qa0 @071) ((s)) = ﬁ Q5505 ) (2(0))

+ ﬁ/o (850(3)611;\271857(0]0) (x(t))dt

- _% <%a{1f) (2(0)) — %/ <598£61<z ) (2(t))dt

wherein we have used the fact that mixed partial derivatives commute to show
%(%if = NO;(50Y ' f. Integrating this equation on s € [0, 1] shows, using
the fundamental theorem of calculus,

B = 57 021) @O) ~ 7 [ (oo ) lopasar
- % (0 f) (z(0)) + ﬁ /OSSI (0N Dz f) ((t))dt

= <7 (O F) @(0) + Rovo

which completes the inductive proof. m

Remark A.2. Using Eq. (A.1) with a; replaced by v;9; (although {v;0;};_, are
not complex numbers they are commuting symbols), we find

- " " m! o
o f = <Zv,.a,.> f= ) —uton.
=1 |a]=m
Using this fact we may write Egs. (A.6) and (A.7) as
1
fz(1)) :‘ |§ 1avaaaf(ac(o))Jrzsz

and

Ry= Y a'/ (f—vaaa )(m(s))ds

la|=N

Corollary A.3. Suppose X C R™ is an open set which contains z(s) = (1 —
s)zo + 5w for 0< s <1 and f € CN(X,C). Then

N-1 1 . 1 1 N
Fo) = Y o 00 ) (o) + 7 [ (0XF) (als)dnn () (49)
m=0 - Jo
= Z iaaf(a:(o))(zl —z0)* + Z 5 {/ 0°f(x(s))dvn ()| (z1 — 20)®
lal<N a:|la|=N 0

(A.10)
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where v := x1 — xg and dvy is the probability measure on [0,1] given by
dvn(s) :== N(1 — s)N~1ds. (A.11)

If we let x = x9 and y = x4 — xo (so v+ y = x1) Eq. (A.10) may be written
as

favn = 3 Eye i 5 (ot i) v
la|<N ’ a:la|l=N 0
(A.12)
Proof. This is a special case of Theorem A.1. Notice that
vs=2x(1) —x(s) = (1 = 8)(xr1 —2z0) = (1 — s)v

and hence

RN:%/O ( dd(1—s)NaNf) ((s))ds = ]\1[,/ (0N f) (2(s)) N (1—s)N~1ds,

Ezample A.4. Let X = (=1,1) CR, B € R and f(x) = (1 — x)”. The reader
should verify

f(m)({L') — (71)mﬁ(/6 — ]_) . (ﬁ —m+ 1)(1 - ;E)ﬂfm

and therefore by Taylor’s theorem (Eq. (100.75) with z = 0 and y = z)

N-1
(-2 =143 %(—1)%’([3 ). (B—m+1)a™ + Ry(z) (A13)
where

LL‘N 1

ﬁ/o (-D)VBB-1)...(B—N+1)(1 - sz)’ Ndun(s)
AP UN(1 - s)N-

=221 5(5—1)...(5_N+1)/0 .

Now for z € (—1,1) and N > 3,

1 N—-1 1 N—-1 1
N(1—s) N(1—s) _ N
< —  __ds < — = ds= N(1=35)P"1ds = —
0*/0 I—se)V PP =) TA=—sV-7 ™ / (1=s)"ds =3

and therefore,

™

[Rn(z)| < m

(B=1)...(8—N+1)| = pn.
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Since
lim sup PN+ _ |z| - lim sup =lz] <1

and so by the Ratio test, |Ry(z)| < py — 0 (exponentially fast) as N — oco.
Therefore by passing to the limit in Eq. (A.13) we have proved

(1—z)? Z

m=1

m

—1)...(B—m+ D" (A.14)

which is valid for |z] < 1 and 8 € R. An important special cases is § = —
in which case, Eq. (A.14) becomes 1= = >">_ 2™, the standard geometric

series formula. Another another useful special case is 8 = 1/2 in which case
Eq. (A.14) becomes

2m -3
R T for all |z| < 1. (A.15)
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Zorn’s Lemma and the Hausdorff Maximal
Principle

Definition B.1. A partial order < on X is a relation with following properties

(i) Ifx <y andy < z then x < z.
(i))If x <y and y < x then x = y.
(it < x for allz € X.

Example B.2. Let Y be a set and X = 2Y. There are two natural partial
orders on X.

1. Ordered by inclusion, A < Bis A C B and
2. Ordered by reverse inclusion, A < B if B C A.

Definition B.3. Let (X, <) be a partially ordered set we say X is linearly a
totally ordered if for all x,y € X either x <y ory < x. The real numbers R
with the usual order < is a typical example.

Definition B.4. Let (X, <) be a partial ordered set. We say x € X is a
mazximal element if for all y € X such thaty > x implies y = x, i.e. there is
no element larger than x. An upper bound for a subset E of X is an element
x € X such that x >y for ally € E.

Example B.5. Let
X={a={1}b={1,2}c={3} d={2,4} e ={2}}

ordered by set inclusion. Then b and d are maximal elements despite that fact

that b £ a and a £ b. We also have
o If F ={a,e,c}, then E has no upper bound.

Definition B.6. e If E = {a,e}, then b is an upper bound.
e FE =/{e}, then b and d are upper bounds.

Theorem B.7. The following are equivalent.
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1. The axiom of choice: to each collection, {Xa},c 4, of non-empty sets
there exists a “choice function,” x: A — [[ X, such that (o) € X, for

acA
alae A, ie [[oenXa #0.
2. The Hausdorff Maximal Principle: Fvery partially ordered set has a
maximal (relative to the inclusion order) linearly ordered subset.
3. Zorn’s Lemma: If X is partially ordered set such that every linearly
ordered subset of X has an upper bound, then X has a maximal element.*

Proof. (2 = 3) Let X be a partially ordered subset as in 3 and let F = {E C
X : E is linearly ordered} which we equip with the inclusion partial ordering.
By 2. there exist a maximal element £ € F. By assumption, the linearly
ordered set E has an upper bound x € X. The element = is maximal, for if
y €Y and y > x, then E U {y} is still an linearly ordered set containing E.
So by maximality of E, E = EU{y}, i.e. y € E and therefore y < x showing
which combined with y > z implies that y = x.2
(3=1) Let {Xa},ca be a collection of non-empty sets, we must show
[Ioca Xa is not empty. Let G denote the collection of functions g : D(g) —
wea Xa such that D(g) is a subset of A, and for all a € D(g), g(a) € Xa.
Notice that G is not empty, for we may let ag € A and zy € X, and then
set D(g) = {ap} and g(ap) = zo to construct an element of G. We now put
a partial order on G as follows. We say that f < g for f,g € G provided
that D(f) € D(g) and f = glp(p). If ® C G is a linearly ordered set, let
D(h) = UgesD(g) and for a € D(g) let h(c) = g(a). Then h € G is an upper
bound for @. So by Zorn’s Lemma there exists a maximal element h € G. To
finish the proof we need only show that D(h) = A. If this were not the case,
then let ap € A\ D(h) and 2y € X,,. We may now define D(h) = D(h)U{ao}
and )
P(a) = {h(a) }f a EﬁD(h)
zo if a=ap.

LIf X is a countable set we may prove Zorn's Lemma by induction. Let {zn}2,
be an enumeration of X, and define E,, C X inductively as follows. For n = 1
let E1 = {x1}, and if E, have been chosen, let F,11 = En U {@ny1} if Zni1
is an upper bound for E, otherwise let E,+1 = E,. The set E = Uy FE, is a
linearly ordered (you check) subset of X and hence by assumption E has an upper
bound, x € X. I claim that his element is maximal, for if there exists y = z,, € X
such that y > x, then x,, would be an upper bound for E,,—1 and therefore
Yy = Tm € E, C E. That is to say if y > z, then y € F and hence y < z, so
y = z. (Hence we may view Zorn’s lemma as a “ jazzed” up version of induction.)
Similarly one may show that 3 = 2. Let F = {F C X : E is linearly ordered}
and order F by inclusion. If M C F is linearly ordered, let E =UM = |J A.

M

N}

A
If z,y € E then z € A and y € B for some A, B C M. Now M is linearly oredered
by set inclusion so A C Bor BC Aie. x,y € Aor x,y € B. Since A and B are
linearly order we must have either x < y or y < x, that is to say FE is linearly
ordered. Hence by 3. there exists a maximal element E € F which is the assertion
in 2.
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Then h < h while h # h violating the fact that h was a maximal element.

(1 = 2) Let (X, <) be a partially ordered set. Let F be the collection of
linearly ordered subsets of X which we order by set inclusion. Given zy € X,
{0} € F is linearly ordered set so that F # 0.

Fix an element Py € F. If Py is not maximal there exists P; € F such
that Py & P;. In particular we may choose x ¢ Py such that Py U {z} € F.
The idea now is to keep repeating this process of adding points x € X until
we construct a maximal element P of F. We now have to take care of some
details.

We may assume with out loss of generality that F = {P € F : P is not maximal}

is a non-empty set. For P € F, let P*={ze X:PU{z} € F}. Asthe above

argument shows, P* # () for all P € F. Using the axiom of choice, there exists
f €llpes P*. We now define g : ¥ — F by

P if P is maximal

9(P) = {P U {f(z)} if P is not maximal. (B.1)

The proof is completed by Lemma B.8 below which shows that g must have
a fixed point P € F. This fixed point is maximal by construction of g. m

Lemma B.8. The function g : F — F defined in Eq. (B.1) has a fized point.?

Proof. The idea of the proof is as follows. Let Py € F be chosen arbitrarily.
Notice that ¢ = { g™ (Ry) }ZO:O C Fis alinearly ordered set and it is therefore

easily verified that P, = |J g™ (Py) € F. Similarly we may repeat the process
n=0

to construct Py = |J g™ (P)) € Fand Ps = |J ¢(™(P) € F, ctc. etc. Then

take Py, = UZO:OP: acrlld start again with Py reVIL:)lgced by Ps. Then keep going
this way until eventually the sets stop increasing in size, in which case we
have found our fixed point. The problem with this strategy is that we may
never win. (This is very reminiscent of constructing measurable sets and the
way out is to use measure theoretic like arguments.)

Let us now start the formal proof. Again let Py € F and let F; = {P €
F : Py C P}. Notice that F; has the following properties:

1. Py € Fi.
2. If ¢ C F; is a totally ordered (by set inclusion) subset then U € Fj.
3. If P € F, then g(P) € Fi.

Let us call a general subset F/' C F satisfying these three conditions a
tower and let

3 Here is an easy proof if the elements of F happened to all be finite sets and
there existed a set P € F with a maximal number of elements. In this case the
condition that P C g(P) would imply that P = g(P), otherwise g(P) would have
more elements than P.
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Fo=n{F : F is a tower}.

Standard arguments show that Fq is still a tower and clearly is the smallest
tower containing Py. (Morally speaking Fy consists of all of the sets we were
trying to constructed in the “idea section” of the proof.)

We now claim that Fy is a linearly ordered subset of F. To prove this let
I C Fy be the linearly ordered set

I'={CeFy: forall Aec Fyeither AC C or C C A}.

Shortly we will show that I" C Fy is a tower and hence that Fy = I. That is
to say Fy is linearly ordered. Assuming this for the moment let us finish the
proof. Let P = UFy which is in Fy by property 2 and is clearly the largest
element in Fy. By 3. it now follows that P C g(P) € Fy and by maximality of
P, we have g(P) = P, the desired fixed point. So to finish the proof, we must
show that I" is a tower.

First off it is clear that Py € I so in particular I" is not empty. For each
Cel let

P :={A e Fy:either AC Cor g(C)C A}.

We will begin by showing that & C Fy is a tower and therefore that & = F.
1. Pp e & since Py C Cforall C € I' C Fy. 2. If @ C & C Fy is totally
ordered by set inclusion, then Ag := UP € Fy. We must show Ag € P, that
is that Ag C C or C C Ag. Now if A C C for all A € &, then Ap C C and
hence Ag € @¢. On the other hand if there is some A € @ such that g(C) C A
then clearly g(C') C Ag and again Ag € Pc.
3. Given A € &¢ we must show g(A4) € P, i.e. that

g(A) C C or g(C) C g(A). (B.2)

There are three cases to consider: either A ¢ C, A = C, or g(C') C A. In the
case A = C, g(C) = g(A) C g(A) and if g(C) C A then ¢g(C) C A C g(A) and
Eq. (B.2) holds in either of these cases. So assume that A ¢ C. Since C € I,
either g(A) C C (in which case we are done) or C' C g(A). Hence we may
assume that

AGCCyg(A).

Now if C' were a proper subset of g(A) it would then follow that g(A)\ A would
consist of at least two points which contradicts the definition of g. Hence we
must have g(A) = C C C and again Eq. (B.2) holds, so §¢ is a tower.

It is now easy to show I is a tower. It is again clear that Py € I' and
Property 2. may be checked for I' in the same way as it was done for &¢
above. For Property 3., if C € I' we may use &¢c = Fy to conclude for all
A e Fy, either A C C C g(C) or g(C) C A, ie. g(C) €I Thus I is a tower
and we are done. ®



Nets

In this section (which may be skipped) we develop the notion of nets. Nets are
generalization of sequences. Here is an example which shows that for general
topological spaces, sequences are not always adequate.

Example C.1. Equip C® with the topology of pointwise convergence, i.e. the
product topology and consider C(R,C) ¢ CR. If {f,} € C(R,C) is a sequence
which converges such that f,, — f € CR pointwise then f is a Borel measurable
function. Hence the sequential limits of elements in C(R,C) is necessarily
contained in the Borel measurable functions which is properly contained in
CR. In short the sequential closure of C(R,C) is a proper subset of CE. On
the other hand we have C(R,C) = CR. Indeed a typical open neighborhood
of f € CR is of the form

N ={geC®:|g(zx) - f(z)| < € for z € A},

where € > 0 and A is a finite subset of R. Since N N C(R,C) # 0 it follows
that f € C(R,C).

Definition C.2. A directed set (A, <) is a set with a relation “<” such that

l.a<aforadlacA
2. If a < B and B <~ then o < 7.
3. A is cofinite, i.e. a, 3 € A there exists v € A such that o < v and 8 < 7.

A net is function x : A — X where A is a directed set. We will often
denote a net © by {Ta}aca.

Ezample C.3 (Directed sets).

1. A = 2% ordered by inclusion, i.e. < Bif « C 8. If @ <  and 3 <  then
a C 8 C «and hence o < . Similalry if o, 3 € 2% then o, 3 < aUB =: 7.

2. A = 2% ordered by reverse inclusion, i.e. « < S if 3 C a. If &« < 3 and
B<~vythenaDf Dvandsoa<~andif a,f € A then o, < anp.
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3. Let A = N equipped with the usual ordering on N. In this case nets are
simply sequences.

Definition C.4. Let {za},c4 C X be a net then:

1.z, converges to x € X (written xo — x) iff for all V € 14, o € V
eventually, i.e. there exists § = Py € A such that xo,, € V for all a > .

2.z is a cluster point of {xo}aca if for all V € 14, x4 €V frequenily,
i.e. for all B € A there exists o > [3 such that x, € V.

Proposition C.5. Let X be a topological space and E C X. Then

1.z is an accumulation point of E (see Definition 8.28) iff there exists net
{za} C E\ {x} such that v, — z.
2. x € E iff there exists {xo} C E such that xo — x.

Proof. 1. Suppose z is an accumulation point of E and let A = 7, be ordered
by reverse set inclusion. To each @ € A = 7, choose z, € (a\ {z}) N E
which is possible sine x is an accumulation point of E. Then given V € 7,
for all @ >V (i.e. and a C V), 2, € V and hence z, — z.

Conversely if {za}aca C E\ {z} and z, — z then for all V € 7, there
exists 8 € A such that z, € V for all @ > S. In particular z, € (E '\
{z}) NV # 0 and so z € acc(F) — the accumulation points of F.

2. If {zo} C E such that z, — z then for all V € 7, there exists § € A such
that z, € VN E for all & > 3. In particular VN E # ) for all V' € 7, and
this implies = € E.

For the converse recall Proposition 8.30 implies E = E U acc(E). If z €
acc(E) there exists a net {z,} C F such that ©, — x by item 1. If z € F
we may simply take x, = = for allm € A :=N.

]

Proposition C.6. Let X and Y be two topological spaces and f : X — Y
be a function. Then f is continuous at x € X iff f(za) — f(x) for all nets

To — T.

Proof. If f is continuous at x and x, — z then for any V' € 7(,) there exists
W € 7, such that f(W) C V. Since z, € W eventually, f(z,) € V eventually
and we have shown f(x,) — f(x).

Conversely, if f is not continuous at = then there exists W € 7y(,) such
that f(V) ¢ W for all V € 7,. Let A = 7, be ordered by reverse set inclusion
and for V € 7, choose (axiom of choice) zy € V such that f(zy) ¢ W. Then
xy — x since for any U € 7, vy € U V > U (i.e. V C U). On the over
hand f(zy) ¢ W for all V € 7, showing f(zv) - f(z). =

Definition C.7 ( Subnet). A net (ys)sep is a subnet of a net (zq)aca if
there exists a map B € B — ag € A such that

1. yg = %o, for all B € B and
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2. for all g € A there exists By € B such that ag > o whenever 3 > Py,
i.e. ag > g eventually.

Proposition C.8. A point x € X is a cluster point of a net (To)aca iff
there exists a subnet (yg)sep such that yg — x.

Proof. Suppose (yg)pep is a subnet of (xq)aca such that yg = 24, — .
Then for W € 7, and ag € A there exists By € B such that yg = xo, € W
for all B > By. Choose 1 € B such that ag > g for all § > $; then choose
B3 € B such that 83 > 81 and 3 > > then ag > ap and z,, € W for all
B > B3 which implies z, € W frequently.

Conversely assume z is a cluster point of a net (z4)aca. We mak B := 7, X
A into a directed set by defining (U, ) < (U’, /) iff « < o and U 2 U’. For
all (U,v) € B =7, x A, choose (1) > v in A such that y,,) = Tag,.,, € U.
Then if ag € A for all (U',v') > (U, ap), i.e. v/ > ag and U’ C U, oy 41y >
v > ag. Now if W € 7, is given, then y,,) € U C W for all U C W. Hence
fixing o € A we see if (U,v) > (W, ) then y) = %o, € U C W showing
that Yy, — . =

Ezercise C.1. [#34, p. 121] Let (za)aca be a net in a topological space and
for each o € A let E, = {z3 : § > a}. Then z is a cluster point of (z,) iff

ze N E,.
acA

Proof. If x is a cluster point, then given W € 7, we know E, N W # () for

all @ € F since x5 € W frequently thus z € E,, for all o, i.e. z € | Ea.
a€cA
Conversely if = is not a cluster point of (z,) then there exists W € 7, and

a € A such that zg ¢ W for all 8 > a, i.e. W N E, = 0. But this shows

¢ E,and hencex ¢ (| E,. m
acA

Theorem C.9. A topological space X is compact iff every net has a cluster
point iff every net has a convergent subnet.

Proof. Suppose X is compact, (Za)aca C X is a net and let F, :=
{zg:p > a}. Then F, is closed for all &« € A, F, C Fy if @ > o and
F,,N---NF,, 2 F, whenever v > o for i = 1,...,n. (Such a v always exists
since A is a directed set.) Therefore F,,, N---NF,, # 0 ie. {Fy}aca has the
finite intersection property and since X is compact this implies there exists
x € [ F, By Eexrcise C.1, it follows that  is a cluster point of (Z4)aca-

aca

Conversely, if X is not compact let {U;};cs be an infinite cover with no
finite subcover. Let A be the directed set A = {a C J : # (o) < oo} with

a < B iff a C B. Define a net (z4)aca in X by choosing

za € X\ [ JUj| #0forallac A

JEa
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This net has no cluster point. To see this suppose € X and j € J is chosen

so that z € U;. Then for all a > {j} (le. j € a), o ¢ U Ua 2 U; and
YEQ
in particular z, ¢ U,. This shows z, ¢ U; frequently and hence z is not a

cluster point. m



References

wt

10.

11.

12.

13.

. Vladimir I. Bogachev, Gaussian measures, Mathematical Surveys and Mono-

graphs, vol. 62, American Mathematical Society, Providence, RI, 1998. MR
2000a:60004

. Isaac Chavel, Riemannian geometry—a modern introduction, Cambridge Uni-

versity Press, Cambridge, 1993. MR 95j:53001

, The Laplacian on Riemannian manifolds, Spectral theory and geometry
(Edinburgh, 1998), Cambridge Univ. Press, Cambridge, 1999, pp. 30-75. MR
2001c:58029

. Giuseppe Da Prato and Jerzy Zabczyk, Stochastic equations in infinite dimen-

sions, Cambridge University Press, Cambridge, 1992. MR 95g:60073

. E. B. Davies, Heat kernels and spectral theory, Cambridge Tracts in Mathemat-

ics, vol. 92, Cambridge University Press, Cambridge, 1990. MR 92a:35035

, Heat kernel bounds for higher order elliptic operators, Journées “BEqua-
tions aux Dérivées Partielles” (Saint-Jean-de-Monts, 1995), Ecole Polytech.,
Palaiseau, 1995, pp. Exp. No. III, 11. MR 96i:35020

. Enrico Giusti, Minimal surfaces and functions of bounded variation, Birkhéuser

Verlag, Basel, 1984. MR 87a:58041

. Leonard Gross, Integration and nonlinear transformations in Hilbert space,

Trans. Amer. Math. Soc. 94 (1960), 404-440. MR 22 #2883

, Abstract Wiener spaces, Proc. Fifth Berkeley Sympos. Math. Statist.
and Probability (Berkeley, Calif., 1965/66), Vol. II: Contributions to Probability
Theory, Part 1, Univ. California Press, Berkeley, Calif., 1967, pp. 31-42. MR 35
#3027

Ronald B. Guenther and John W. Lee, Partial differential equations of math-
ematical physics and integral equations, Dover Publications Inc., Mineola, NY,
1996, Corrected reprint of the 1988 original. MR 97e:35001

Hui Hsiung Kuo, Gaussian measures in Banach spaces, Springer-Verlag, Berlin,
1975, Lecture Notes in Mathematics, Vol. 463. MR 57 #1628

Serge Lang, Real and functional analysis, third ed., Graduate Texts in Mathe-
matics, vol. 142, Springer-Verlag, New York, 1993. MR 94b:00005

Vladimir G. Maz’ja, Sobolev spaces, Springer Series in Soviet Mathematics,
Springer-Verlag, Berlin, 1985, Translated from the Russian by T. O. Shaposh-
nikova. MR 87g:46056

20

14.

15.

16.

17.

18.

19.

20.

21.

22.

23.

References

A. Pazy, Semigroups of linear operators and applications to partial differential
equations, Applied Mathematical Sciences, vol. 44, Springer-Verlag, New York,
1983. MR 85g:47061

Michael Reed and Barry Simon, Methods of modern mathematical physics. II.
Fourier analysis, self-adjointness, Academic Press [Harcourt Brace Jovanovich
Publishers], New York, 1975. MR 58 #12429b

, Methods of modern mathematical physics. I, second ed., Academic Press
Inc. [Harcourt Brace Jovanovich Publishers|, New York, 1980, Functional analy-
sis. MR 85e:46002

Laurent Saloff-Coste, Aspects of Sobolev-type inequalities, London Mathematical
Society Lecture Note Series, vol. 289, Cambridge University Press, Cambridge,
2002. MR 2003c:46048

Robert Schatten, Norm ideals of completely continuous operators, Second print-
ing. Ergebnisse der Mathematik und ihrer Grenzgebiete, Band 27, Springer-
Verlag, Berlin, 1970. MR 41 #2449

B. Simon, Convergence in trace ideals, Proc. Amer. Math. Soc. 83 (1981), no. 1,
39-43. MR 82h:47042

Barry Simon, Trace ideals and their applications, London Mathematical Society
Lecture Note Series, vol. 35, Cambridge University Press, Cambridge, 1979. MR
80k:47048

S. L. Sobolev and E. R. Dawson, Partial differential equations of mathematical
physics, Translated from the third Russian edition by E. R. Dawson; English
translation edited by T. A. A. Broadbent, Pergamon Press, Oxford, 1964. MR
31 #2478

Elias M. Stein, Singular integrals and differentiability properties of functions,
Princeton Mathematical Series, No. 30, Princeton University Press, Princeton,
N.J., 1970. MR 44 #7280

Frank W. Warner, Foundations of differentiable manifolds and Lie groups, Grad-
uate Texts in Mathematics, vol. 94, Springer-Verlag, New York, 1983, Corrected
reprint of the 1971 edition. MR 84k:58001




