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BV FUNCTIONS ON CONVEX DOMAINS IN WIENER SPACES

ALESSANDRA LUNARDI, MICHELE MIRANDA JR., AND DIEGO PALLARA

ABSTRACT. We study functions of bounded variation defined in an abstract Wiener space X,
relating the variation of a function v on a convex open set 2 C X to the behavior near ¢t = 0
of T'(t)u, T'(t) being the Ornstein—Uhlenbeck semigroup in .

1. INTRODUCTION

This paper is devoted to bounded variation (BV') functions in open sets of infinite dimen-
sional separable Banach spaces endowed with Gaussian measures. BV functions defined in
the whole space X have been introduced in [I8] and studied also in [19] [4]. As in the finite
dimensional case, they are strongly related to geometric measure theory and in particular to
the theory of perimeters, see [5], 21], [12].

We use notation and results from [§], to which we refer for the general theory of Gaussian
measures. Our setting is an abstract Wiener space, i.e., a separable Banach space X, with
a nondegenerate centred Gaussian measure v and the induced Cameron-Martin Hilbert space
H C X (with inner product [, -]z and norm | - |g). See Subsection 2.2] for more details.

A basic result of the theory of BV functions in Wiener spaces is the characterization of the
BV functions in X as the elements of the Orlicz space LIn LY/?(X,~) such that

Jimn / IV i Tyu(e) | ndy () < +oc. (1.1)
t—0 X

In this case, the gradient D u of u is an H-valued measure on X and the above limit is just
the total variation of D u in X (see for instance in [I8, Proposition 4.1], [I9, Proposition 3.6]
and [4, Theorem 4.1]). Here, (T});>0 denotes the Ornstein—Uhlenbeck semigroup

Tyu(z) = /X u(e ™t + V1 — e 2ty)dy(y), t>0, (1.2)

that, as well known, plays the role of the heat semigroup in the context of Wiener spaces. A
main feature in the proof is the monotonicity of the function t — [ |V yTiu(z)|pdy(x).

If X = R" is endowed with the Lebesgue measure, under some regularity assumptions on {2
there are bounded extension operators from W1P(Q) and BV (Q) to W1P(R") and BV (R"),
respectively. In infinite dimensions, the lack of analogous results makes the study of Sobolev
and BV functions on domains more difficult.

In this paper we deal with BV functions (and sets with finite perimeter) on convex open
sets of abstract Wiener spaces. The theory is still at its very beginning, see [21] 22} 23] 13} 9].
However, convex open sets have finite perimeter by [12].

We propose a definition of BV functions on domains in X through an integration by parts
formula against a suitable class of test functions, rather than merely as restrictions of BV
functions on the whole space. This is not a trivial issue because of the lack of smooth bump
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functions (for general X) on the one hand, and of bounded extension operators on the other
hand.

Moreover, we relate the variation of a function and the short time behaviour of the Ornstein-
Uhlenbeck semigroup; besides the interest of extending similar results available in different
contexts, see [6, 10, 20], such a relation has proved to be useful to describe fine properties of
BV functions in Wiener spaces, see [11, [2].

In particular, we get a characterisation of BV functions on a convex open set ) similar to
(CI). We consider the Ornstein—Uhlenbeck operator L associated to the Dirichlet form

& (u,v) = /Q (Vau(z), Vav(x)] g dy(z), u,ve W1’2(Q,,u),

and the semigroup (7T});>0 generated by the realization of L in L?(£2,v). The main result of
this paper is the next Theorem.

Theorem 1.1. Let Q C X be an open convex set, and let ug € BV (X,~) N L%(X,7) be such
that | Dyugl(02) = 0. Then, for any t > 0,

| 1¥a @)l @) < 1D,u0l(@
and

iy |V iTiuo(z) | udr (@) = 1Dy o] ). (1.3)
t—=0 Jo

The study of the Ornstein—Uhlenbeck semigroup on domains is less straightforward than in
the whole X, since no explicit formula like (I2]) is available for T'(¢); nevertheless, the function
t = Jo |VaTiu(x)|gdy(x) is still monotone. In the proof of monotonicity the convexity of Q
plays an essential role.

The paper is organized as follows. In Section 2l we recall basic notations and results, both in
the finite and infinite dimensional case. In Section Bl we prove Theorem [Tl In the appendix
we collect some useful properties of convex domains.

2. NOTATIONS AND PRELIMINARIES

In this section we introduce the basic notation and recall some preliminary results, both
in finite and in infinite dimensional spaces. Let us recall that u : R — R is in BVlOC(Rd) if
u € LL (RY) and

loc

d

V(u, 0) = sup{/ﬁu(m);g—g(x) dr: ¢ € CHO,RY), |p(z)| <1Vxe ﬁ} < o0

for every bounded open set ¢ C R%. In this case, the distributional gradient of u is a locally
finite Radon measure with values in R?. For more information about BV functions and their
fine properties in finite dimensions we refer to [3]. In the next subsection we describe our finite
dimensional Gaussian framework and the related class of BV functions. We refer to [§] for a
comprehensive presentation of infinite dimensional gaussian analysis, to [24] for a survey on
BV functions in infinite dimensions.
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2.1. BV functions in finite dimensions. Let & be an open set in a d-dimensional Euclidean
space F' endowed with the standard Gaussian measure,

1 2
dyr(y) = e exp(—|y[*/2)dy = Galy)dy.
We define the (negative) formal adjoint of the partial derivative 9y, by 0} ¢(y) = 9y,¢(y) —
yj¢(y), and the Gaussian divergence by

d
divazZ@Lc@, cp:{cpl,...,gpd}eCl(ﬁ,F). (2.1)
j=1

Given a function u € L'(&,vr), we define its Gaussian total variation by

Dy ul(6) = sup{ [ wtodvesto)inet) s o€ CHOF) o) <1y € ﬁ}. (2.2)

The space BV (0, ~r) is defined as the set of functions u € L'(0,vr) with |D,,ul(0) < +ooc.
This space is characterised by the fact that the distributional gradient of any u € BV (&, vr)
is a vector valued finite measure p = (u1,. .., fq), namely

/ w()0, 9(y)dvp(y) = / oW)dpsy), Vg ClO), i=1,....d
17 17

For such a measure we have |u|(0) = |D,,u|(€); moreover for any open set A C & we have

| Dypuf(A) = sup {AU(y)diVFw(y)dVF(y) 9 € CL(AF), lp(y)l <1Vy € A} -
The space BV (0, ~F) is a Banach space with the norm

lullay = llull L1 (6,75) + [Dypul(€). (2.3)

We refer to [14] and to [I1] for more details on sets with finite perimeter and functions with
bounded variation in Gaussian spaces. Let us point out that, due to the regularity and non
degeneracy of the standard Gaussian density, local and fine properties of Gaussian BV func-
tions do not differ from those of classical BV, functions and indeed BV (&) C BV (0, ~vr) C
BVipe(0). As a matter of fact, a Gaussian BV function defines a finite measure that we denote
by D,.u for which the following integration by parts formula holds,

/ u(@)divpp(a)dyp () = / (0. Dyp), Vo € CL(O:RY).
17 17

Such a measure is absolutely continuous with respect to the standard total variation measure of
uand Dy, u = GgDu. Of course, global properties are very different, as the Gaussian density
vanishes at infinity. Moreover, if u € WH1(&, yp), then u € BV (0, ~r) and

Dy ul(6) = /ﬁ Vu(y)ldye (y). (2.4)

To some extent the above norm (2.3)) is too strong, for instance smooth functions are not dense
in BV (0,~F). However BV functions may be approximated by smooth functions in the sense
of the so called approximation in variation, as the next lemma shows. The proof we present is
based on classical ideas that require a minor adaptation to the present situation.
Here and in the following, we denote by Br(z) the open ball centred at x with radius R.
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Lemma 2.1. Let vy € BV(O,vr) N L*(O,vr). Then for any € > 0 there exists v. €
WhY2(0,vr) such that

[vo = vellL2(04p) < € and '/ﬁ |Vve(2)|dyr(z) — |Dypvol(0)] < e.

Proof. The proof is a modification of the classical Meyers-Serrin arguments; we refer to [3|
Theorem 3.9] for more details. First of all we can assume that vy has compact support in F.
Indeed, for every R > 1 let Ui be a cut—off function such that 0 < ¥ < 1, |[VIgr(z)| < 2 for
every x and

Y9r =1 on Br_1(0), supp(Yr) C Br(0).

Setting vg = voUR, we have

li — < 1 =0
im sup [lvo = gl 5e) < Hmllvollzovse0).00)

and, by the obvious equality divp(9rp) = Irdivee + (VIg, @),
D,pvnl(0) <2 [o0ldye + 1D 00l(0 1 Br(0)).
ON(Br(0)\Br-1(0))

This implies that vr converges to vy in variation as R — oo. Precisely, for any ¢ > 0 there is
R > 0 such that [|[vg — vol[12(¢,,) < € and

1D3001(6) = 1D 0ml(0)] < e

From now on, we consider v = v with this choice of R in place of vg. We can consider a
sequence of open sets ¢); with compact closure in & such that any point of & belongs to at
most four sets 0); a possible choice is

Oy ={x € 0N By(0) : dist(x,00) > 1/2}
and for j > 2
— 1 ) 1
Let {p;}; be a partition of unity associated with such a covering, and let ¢ be a standard
mollifier. For every j € N fix ¢; < ¢ such that supp((ve;) * 0-;) C 0; and
€
I(093) % 00 = v6ll2000) + [ 10V05) 02, = ¥ isldor < &
The approximation of v is then defined by
Ve = Z(U(p]) * QEJ"
JEN
v, is indeed smooth, and
[ve = vllz2(0p) < D 1(W5) % 0c; — v05ll 126,05 < &
JjEN
On the other hand, see [3] Proposition 3.2]
Vo, = Z(@jDU) * 0c; + Z ((’L)V(,Dj) * Qg5 — Uv@j) .
JEN JjEN
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Here we have used the fact that BV (0,vr) C BVioc(0), hence Dv is a measure with locally
finite variation and the convolution above is well defined. From these considerations, we then
obtain

Dyp1el(0) = [ [Vue@)drr(a)
<Y [ 10V 02, (0) = v(a) Vs @] Gulo)
JjeN

+Z / wf G ., Gal@eiwe, = y)dlDol(y)
<+ [ / G2 ()o@ — »)Caly)d| Dv|(y)

JjeN y

<€+ Z eajR+€§/2 /ﬁ(p](y)(ﬂD’YF’UKy) <e+ 66R+62/2|D’7FU|(6>)7
JeN

where we have used the fact that the support of v is contained in Bg(0) and for y € B, ()

Ga(z) _ wlii? < iR+,
Ga(y)
O

2.2. Abstract Wiener spaces. We consider an infinite dimensional separable Banach space
X (whose topological dual we denote by X*), endowed with the Borel o-algebra #(X) and
a centred and non degenerate Gaussian measure v with nondegenerate covariance operator
Q € L(X*, X) uniquely determined by the relation

Y (Qz*) = /}(m*(m)y*(m)d’y(az) vzt yt e X*.
If we consider the operator R : L?(X,~) — X given by the Bochner integral

Ry = /Xw(w) dy(z), e L*(X,y),

it is easily seen that its adjoint R* : X* — L?(X,~) is just the embedding operator, (R*z*)(z) =
x*(z), z € X, and the equality Q@ = RR* follows.

The Cameron-Martin space H is given by R(H), where J is the closure of X* in L?*(X, 7).
It coincides with the set of all k € X such that there exists i € H for which

/ S @)h(@) dy(z) = o (h), o € X*.
X

In this case, we have R(ﬁ) = h, and Ry : H — H is an isometry if we endow H with the norm
| - |z associated with the inner product [h, k]g = (h, ]%>L2(X,'y)' The space Q(X™) is dense in
H, and H is continuously and densely embedded in X.

The symbol % CI}(X ) denotes the space of bounded continuously differentiable cylindrical
functions with bounded derivatives, that is, u € ZC}(X) if

*

u(@) = p(x1(z), ..., 2, (2))
for some ¢ € CH(R™) and z7,... 2%, € X*.



We fix once and for all an orthonormal basis (h;)jen of H, with h; = Qh; hj € X* (such a
basis exists, see [8, Corollary 2.10.10]). We denote by 7, : X — span{hq, ..., h,,} the projec-
tion mpx = 300, hj(z)h; and by X, XL the range and the kernel of 7,,, respectively. Note

that the restriction of m,, to H is the orthogonal projection on the linear span of hy,..., hy,.
T induces the canonical factorisation v = 7, ® v, where v, = 7o m,! and v, =
yo (I —m,)~" are the pull-back measures on X,,, and X;-.

For every function u € L'(X, ) we define its canonical cylindrical approximations E,,u by

Epu(@) = [ umns+ (= mn)p)dr@) = [ ulmne + i) (25)
X X’UL
Then, lim, 0o Enu = u in L}(X,v) and y-a.e. (see e.g. [8, Corollary 3.5.2]). Moreover E,,u
is invariant under translations along all the vectors in X;-, hence E,,u(z) = v(my,z) for some
function v.

Let us recall the notation for the partial derivative along h € H and for its formal adjoint. For
[ € CHX) we set

0.1 (2) — 1y T+ D)~ (@)

t—0 t

L Opf(2) = Onf(x) — f(2)h(x)
where h = Rh € H with h € H. The gradient along H, Vg f: X — H of f is defined as
Viuf(x)=> 0 f(2)h;
jEN
and it is the unique element y € H such that, for every h € H, 0, f(z) = [y, h|g. Notice that
if f(z) = g(mpx) with g € C1(R™), then
ahf(x) = <v9(ﬂ-m$>yﬂ'mh>Rm-

The operator J; defined by d;p = —0pp + ﬁcp is (up to a change of sign) the formal adjoint of
O, with respect to L?(X,~), namely

/Xsoahfdvz —/Xfaiisodv Vo, f € FCHX).

We define the space # Cl} (X, H) of cylindrical H-valued functions as the vector space spanned
by functions ¢h, where ¢ runs in % C’l} (X) and h in H. With this notation, the divergence
operator is defined for ¢ € ZCL(X, H) as

divyp =Y 9l hylu,

jeN

and we have the integration by parts formula
/ Vi f eludy = —/ fdivyp dy [ e FCH(X), p € FC(X; H).
X X

If we fix a finite dimensional space F' C Q(X*) C H with dim F = d, we identify F' with
R? and we denote by divy the divergence on F defined according to (Z.I) with respect to any
orthonormal basis {hq,...,hq} of F. Moreover, since F' C H, there is an orthogonal projection
of H onto F. According to Theorem 2.10.11 in [§] there is a unique (up to equivalence)
measurable projection mp : X — F which extends it.
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We denote by . (X, H) the space of all H-valued measures ;o with finite total variation on
B(X). The total variation measure |u| of u is defined by

ul(3) =sup { S ()l s 5= 51 .
j=1

JEN
where B; € B(X) for every j and B; N B; = () for j # i. Moreover, using the polar decompo-
sition p = o|u|, the total variation of p can be obtained as

() = sunf [ fovelidiul: ¢ € Cu@ 1), ol < 1 (26)

Indeed, in the real valued case this is a direct consequence of the isometry between the space of
real measures on and open set § and the dual space of Cy(€2), see [16] Section IV.6]. The finite
dimensional case follows immediately because a vector-valued measure is just an n-tuple of
real-valued measures. If p has infinitely many components p; = [, hj]p, then p € 4 (X, H)
if and only if

Sllp|(/.t1, s Hum)|(X) < 0.
m

In fact, setting A = sup,, [(i1,-- -, tm)|, the inequality A < |u| is obvious. Conversely, since
pj < A for every j € N, there is a sequence of A\-measurable functions (f;) such that p; = f;A
and Z;”:l\ij < 1 Mae. for every m € N, whence [|(fj(@))lle < 1 Aae., 3222, fih; €
LYX, A H) and p = Y fihjh € (X, H).

Definition 2.2. Let u € L*(X,v). We say that u has bounded variation in X and we write
u € BV (X,) if there exists p € (X, H) such that for any ¢ € FC}(X) we have

[ w@jeain) = - [ ewin@  vien, (2.7
where pj = [hj, plg. In this case we set Dyu = p.

Even though in this paper we deal with BV functions defined in the whole space, it is
interesting to point out that an intrinsic definition of BV (2,~) is possible, using a suitable
class of test functions. By (22I), we notice that in finite dimension the natural class of test
functions is that of boundedly supported smooth functions. In infinite dimensions compactly
supported smooth functions are not adequate and for H-valued measures the following result
holds.

Lemma 2.3. Let Q C X be open and let p € #(Q, H) be an H-valued Radon measure. Then,
denoting by |u| the total variation measure and using the polar decomposition . = o|u| we have

() = sunf [ fovelidiul: ¢ € Ling(@ 1), ol <1}

where Lipy(Q2, H) denotes the space of H-valued functions defined on X, Lipschitz continuous
with respect to the X-norm and vanishing in X \ €.

Proof. We recall that in our framework all Borel measures on X are Radon measures. There-
fore, for every € > 0 there are a function ¢. € Cy(2, H) with ||¢[s < 1 and a compact set
K C Q with |p|(©2\ K) < e such that

(@) < /Q (o, ol dlul + ¢ < /K (o ol dlu] + 2.
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Let us now approximate o: there is 0. € C(K, H) with finite dimensional range (just write
o =3 ;lo,hjlrh; and take a suitable finite dimensional projection) such that

o=y < and @) < [ ol + 3

Notice that, since 0. has finite dimensional range, only finitely many components of ¢. =
Zj[gpe,hj] mh; are involved in the above integral. We may therefore argue component by
component to show that ¢, can be approximated by Lip, functions uniformly on K. To this
end, let us first remark that by the Stone-Weierstrass theorem the class of the restrictions to
K of ZC}(X) functions is dense in Cy(K), hence there is a function g. € .ZC}H(X, H) with
finite dimensional range such that ||ge — ¢el|z (k) < €. Moreover, the function

flz) = (1 - %dist(x,K)>+, zed,

with ¢ = dist(K, 0€2), belongs to Lip(£2), so that, setting
h if |h|lg <1
G(h) :{ if |hlm <
Ih\

if |hlg >1 7
we have that 1. (v) = f(z)(Goge)(x) € Lipy(2, H), ||71Z)€HL°° K lu) < Land [|pe— ¢€||L°°(K < 2,
whence

heH,

(@) < /K [oe, el dlu] + 5 < /Q o, el dla] + 6

< supf [ fovvludlul v € Lino(@, 1), oo < 1} + 6=

By the arbitrariness of ¢, the proof is complete. O

In the next lemma we extend the integration by parts formula (2.7)) with u € BV (X, ) to
Lipy (92, H) functions.

Lemma 2.4. For every ¢ € Lipy(Q, H) and u € BV (X,~) the following equality holds:

/udivwcpd’y: —/[gp, D ulg. (2.8)
Q Q

Proof. Let us show (Z8]) arguing component by component. Fix hj, an element of the given
orthonormal basis in H, and consider the projection 7; : H — spanh;, 7j(x) = hj(x)hj. Then
write & = y + thj, uy(t) = u(y + th;). Setting Xl (I —m;)(X) and ¢; = [@, hj|g, we have

/X udjpjdy = / d'vhl / uy ()07 (¢5)y(t) dy1 (1)

_/in thjL /R(Spj)y(t)dD'yluy(t) = —/Xsoj d[D~u, hj),

where we have used the notation v = v, & yiﬁ for the factorization of v induced by the
j

decomposition of X into 7;(X) & X ]l and in the second line for any y € X JL the integral on R
is with respect to the measure D, u,, the measure derivative of the section u, of u, see []. O

An easy but useful consequence is the following lower semicontinuity property of the total
variation, see also [I, Proposition 2.5] for a different proof.
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Corollary 2.5. Let u € BV(X,7) and let 2 C X be any open set such that ujq € L2(2,7).
If a sequence (uy), converges to u in L?(S2,7), then

D306 < lminf Dy ()
Proof. By Lemmas 2.3 and 2.4]

D) =sup{ [ [¢. Dyl o € Livg(62 H). Il < 1}

= sup{/ﬂudivycpd’y: ¢ € Lipy(Q2, H), [|¢]leo < 1}.

On the other hand, ¢ € Lipy(€, H) the functional u — [ udiv,pdy is continuous in L*(X, )
and therefore, by Lemma[24] the functional u — | D, u|(€2) is lower semicontinuous in L?(X, ),
as it is the supremum of continuous functionals. O

It is not hard to see that if u € BV(X, ) then
1D,l) = s [ [ Dyulir s 0 € FCHCEH), ool < 190 € X,
X

see [4]. A useful consequence of Lemma is that the canonical cylindrical approximations
E,,u defined in (2.5) (which are known to converge to u in variation, i.e.

[ Dyul(X) = ml_lf_{loo | DyEpu|(X),

see equality (34) in [4]), verify the inequality |DEpu|(A) < |D,u|(A) for all open sets A. In
fact,

D Eul(A) = sup{/AEmudivw dy, ¢ € Lipg(4, H), [l¢lloo <1} (2.9)
= supf [ [¢.aDE i, ¢ € Livg(A H). Il <1}

= supf [ (. DB}, o € Lino(A, 1), llpllo < 1}

= supf [ (. (muDy)). ¢ € Livg(A, 1), il < 1)

< supf [ [.dD ula. o € Ling(A. 1), ol <1}

— = A A

— sup /A udivypdy, @ € Lipg(A, H), ¢l <1} = Dyul(4).

2.3. Sobolev spaces and the Ornstein—Uhlenbeck semigroup on convex domains.
There are several equivalent ways of defining Sobolev spaces on Wiener spaces, see [8, Section
5.2]. If X is replaced by a domain Q C X, the equivalence of different definitions is not
obvious. Here we adopt the definition of [13], that works for sublevel sets @ = {G < 0} of
Sobolev functions G € WHP(X,~) for some p > 1. Since we are interested in a convex €2, we
fix any zg € 2 and we define the Minkowski function

m(z) :=inf{A>0:2—x9€ AQ—x0)}

which is Lipschitz continuous; then Q = {G < 0} with G(z) = m(x) —1 € WIP(X,~) for every
p > 1. By [I3, Lemma 2.2], the operator Lip(Q2) — L?(Q,~; H) defined by u V niyg, where
9



@ is any Lipschitz continuous extension of u to the whole X is closable. The space W12(€),v)
is defined as the domain of its closure, still denoted by V. Therefore, it is a Hilbert space for
the inner product

(w, V)2 Q) Z/UUdWJr/[VHU, Vyvln dy
0 0

which induces the graph norm of V. The associated quadratic form in the gradient,
& (u,v) = /Q Vau(z), Vav(x)] ydy(z), u,v € WH3(Q,7),
is used to define the Ornstein—Uhlenbeck operator L : D(L) C L*(Q,~) — L*(Q,~) by setting
D(L) = {u e WL2(Q,7) : 3f € L2(Q, ) s.t.

gmwz—[ﬁwm e w22},

and Lu = f. The operator (L, D(L)) is self-adjoint in L?*(€2,v) and dissipative (namely,
(Lu,u)r2(0) < 0 for every u € D(L)), hence it is the infinitesimal generator of an analytic
contraction semigroup (13);>0 in L2(€, 7).

For the moment we have considered only real valued functions. In the sequel we use also
the complexification of L in the space L?((2,~;C), which is the operator associated with the
sesquilinear form (u,v) — [,[V gy, Vyv]gdy defined for u, v € W2(€2, v; C). The semigroup
generated by the complexification agrees with (7;);>0 on real valued functions, and we use its
representation formula as a Dunford integral along a complex path.

3. PrRoOF OF THEOREM [IL.1]

The proof of Theorem [T Tlis divided in several steps and each step is discussed in a subsection.

3.1. Monotonicity in finite dimensions. Let & be a convex open set with smooth boundary
in a finite dimensional space F', with scalar product (-,-) and norm | - |. We denote by v (x)
the exterior unit normal vector at x € 90. Let (T} )t>0 be the semigroup generated by the
Ornstein-Uhlenbeck operator L defined by the Dirichlet form

Ep(u,v) = / (Vu, Vo)dyp, u,v € Wh(0,4r),
o

as explained in Subsection 23l By [15], D(L) C W%2(0,~vr) and the elements of D(L) satisfy
the Neumann boundary condition du/0v? = 0 at d&. Moreover for every u € D(L) we have
Lu(z) = Au(z) — (x,Vu(z)). Since L is a realization of an elliptic operator with smooth
coefficients, and the boundary of & is smooth, the function (t,2) — T/ ug(x) is smooth in
(0, +00) x O for every ug € L*(0,vr).

For any vy € L*(0,~r) let us introduce the function F,, : (0, 4+00) — [0, +00] defined as

To(®) = [ IVTFw(a)ldrr(a).
Then the following result holds.

Proposition 3.1. For each vg € BV (0,vr) N L*(0,vF) the function F,, is decreasing in
(0,00). Moreover
9jvo(t) < |D'YFU0|(ﬁ)7 vVt >0
10



and

}/l_r% Fuo (t) = |D“/FU0|(6>)-

Proof. In order to avoid integrability problems, we introduce a family of cut—off functions ¥
such that 0 < Jr <1, ¥g =1 in Bg(0), supp(Vr) C B2r(0) and |VIg(x)| < 2/R for every
x. Analogously, in order to overcome the lack of regularity of the function |V vy(x)| at its
zeroes, we replace it by /|VT vo(x)[2 + 1/R. We then define

Tua(®) = [ 00 IVIF 0@ + e

As a first step, we prove that Fg,, is differentiable. Since TF is analytic, t + Tfvg is
differentiable with values in D(L), and

1
o0 IVTF o) + WﬁMMNM%MW
o VIV o) 2 +

so that

1
3t\/!VTtho(x)\2 tgps VLT vo(x)].

Then we can differentiate under the integral, and recalling that aia;gp = 8;8i90 — pd;; we get

(VT vo(x), VLT vo(x))dvyr (x)

Tt = |
L e IV @) + &

0T vo(2)0;050, T vo(w)dyp ()

:i/ D)
210\ IVTFvo(@)2 + &
d

&-Ttho( )O* 2. TF o(z)dyp(z)+

J 7w

_ Z/ Ur(x)
570 IV ()2 + %
VT vo ()

_/ﬁﬁR(w) \/|V7}Fv0(:n)|2+%

dvyp(z)

0T vo ()05 T vo(2)v] (2)Galx)d A" (x)

d
_ 79R(x)

; /fm VIVTF (@) + 4
_ Z / 2T vo(a (\/ Ir(@) @'TtF’Uo(x)) dyr(x)

ij=1 VT vo(2)? +

FU T 2
—/mm» MEE e ()
]VTFUO(QJ)P + %

<D2TtFU0(:E)Vﬁ(:E), VTtho(:E»Gd(:E)djfd_l ()

/8ﬁ \/\VT ‘2+_

11



(05T vo(x))*+

1,j= 1/ \/|VTFU0 |2+—

7Ok w0 (@)T w0 )T ()0 T (o) | e (@)

IVi’vao(ﬂC)l2

(DT vo(2)VIR(), VI vo(x))dyp () +

/ 1
o JIVTE v @) + 4

F?} T 2
— [ o)L
¢ VT o) + 4

@) 102 @) VT vole), VT vola))Ca(z) dt = (2)

/8ﬁ \/|VT D)2+ 1

F 2 F 2
( ‘VFCTt UO(‘Z)’ . D2TtFU0(ZE) V]}FU()(.Z')
VT vo()]* + 5 VT vo(z))|

+/ In(@)
o\ IVTE vo(a)?

— 1D o (@)|13) de () +

(D*T 0o (2) VIR (2), VT vo(2)) dyr () +

/ 1
o\ INTE v + %

VT Fvo(z)|?
_/ 19R(ZE) | t 0( )| d'YF(ﬂj),
oIV (@) + &
where we have denoted by ||D*TF vg(z)|| the Euclidean norm of the matrix D27/} vy ().
The second integral in the right hand side is negative because

VT vo(x) 2
VT vo ()]

is bounded by the square of the largest eigenvalue of D*T}f vg(z), while || D?Tf vo(x)||3 is the
sum of the square of all the eigenvalues. In the first integral we have denoted by Jv?(z) the
Jacobian matrix of v at z, and we have used the fact that V7T vy(x) is orthogonal to &
and any tangential derivative of (VT vg(z),v? (x)) is equal to 0, that is

0 =(V (VT vo(@),v” (@) ) , VI vo(2))

=(D*T} v () (x), VT vo(x)) + (Jv7 (@) VT vo (), VT vo(x)).
The convexity of ¢ implies

D?TF vy (x)

(o€ >0, vVee (W (z)t

and so we can conclude that

5-'NRU /
° \/|VTFU0 P+

2
EH |D2Tt Vo ||L2 (Or)

(D*T v (2) VIR (), VT v (2)) dyr (x)

12



where the last inequality holds with | D27/ vg| the operator norm of D?T} vy.
As a consequence, for any t1 < to

to 2 to
T (t2) = St + [ T (s)ds. < Tag(tr) + 35 [ 1D T w0l B, s

t1 t1

Letting R — 400 we obtain the monotonicity of JF,,,, since

R—+ R—+o00

. 2 ("
Foo(t2) = hm Fro(t2) < lim (fTR,uo(tl) + I /tl | 1D*TE vy ||%2(@4,F)d8> = Fyo(t1)-

To prove the second part of the statement, let us fix w € Wh2(&,yr). Since Wh2(0,yr)
is the domain of (I — L)'/2, then TF is strongly continuous in W2(&,~r). It follows that
|VTFw| converges to |Vw| in L*(€,v) as t — 0, and hence by (2.4)

tim [ VT w(a)lde(@) = [ [Vul@ldre (@) = |Dyul(0).
Therefore, for any ¢t > 0 and for w € WH2(0, )
Fuw(t) <Fp(0T) = hm/ \VTF w(z)|dyr(x) = |Dpw|(0).

Now let vg € BV (0,vr) N L*(0,~r). Thanks to Lemma [l there exists a sequence of
functions (w;)jeny C Wh2(&,~vF) such that

lim [|w; — woll2(gpy =0, lim / Vs (2)|dyp (2) = | Dy w0l ().

J—00 ]—)OO

Then, for every t > 0 we have lim;_, |VT} w;| = |[VTFvo| in L?(0,~vF), and by the first part
of the proof

/W w; (@) ( /|Vw] \ldvr(z), jeEN,

so that
| VT @i @) = tim [ 9T w @)
% Jotoo Jo

< liminf/ Vw; (2)|dyp(z) = | Dy (6).
122

Jj—+0o0o
g

Remark 3.2. Some arguments of this section may be related to the approach of Bakry and
Emery [7], that has been widely developed in the last years also in the metric space setting, and
in fact results of this type in such framework can be found in [25], to which we refer for the
details.

3.2. Convex sets as countable intersection of cylindrical convex sets. In this section
we consider a convex open set ) C X and a sequence (£2,,),, of open convex cylindrical sets of
the form €2, = ng(ﬁn), where, for every n € N, 7 is a finite dimensional projection from X
onto Fj,, such that Q,, C Q,11, 00, is regular,  C ,, and
=) Q.
neN
13



We give a construction of the approximating sets €2,, in the Appendix.
Since  and €, are open convex sets, by [12, Prop. 4.2] we know that v(99Q) = v(9€2,) = 0.
Moreover, 2 C Q,, for any n € N and

7<ﬂ Qn\Q) =0.

neN

3.3. Approximations of semigroups. We recall that L is the Ornstein-Uhlenbeck operator
in L2(Q,~) defined in Section &3l Similarly, L, are the Ornstein-Uhlenbeck operators in
L?(Qy,,7) associated with the Dirichlet forms

&M (u,v) :/ [Viu, Vvl dy, u, veWhH(Q,,7).

The semigroups generated by L,, are denoted by (Tt(n))tzo. We denote by R(\, A) the resolvent
of the operator A. In the next proposition we deal with complex-valued functions.

Proposition 3.3. Under the above assumptions, for any f € L*(X,~) and for any \ €
C \ (_007 0]:

tim (ROZ)(fie,) = RO D) () in WH3(0,).

n—oo

It follows
(Tt(n)uomn)m = Tyugg  in WH2(Q,7)
for any ug € L*(X,~) and t > 0.
Proof. Fix A € C\ (—o0,0] and set ¥ = arg\. Since each L,, is self-adjoint and dissipative,

A€ p(Ly) and
1

R )\,Ln é TN 90
| R( e @) Noos?

1
ILn RO Lo)lleqrz @ = IMRO Ln) = Illerz @y < ——5 1
2

Setting u = R(A, L)(fjo) and u, = R(X, Ln)(f|q, ), such estimates imply

L2y < 5 £
UnllL2(Qny) = g 11122 (X )
|| cos 5
and 5
1+ cos3
| Waaligdr == [ unLoady < oot 8 Ml
Recalling that Q C €,,, we arrive at the estimate
HfHL2(X, y [ 1 1+ cos ¥
lenallwre) < lnllwis@um < == | 57+ o —

COS b}

Then the sequence (uy|q) is bounded in W2(Q,~), so that it admits a subsequence weakly
convergent to some function us. By definition, u, = R(X, L,)(f|q,) means

A/ unsod7+/ [VHun,VHso]HdVZ/ fedy,  VYoeW'(Q,,7).  (3.1)
Qn n Qn
14



Fix any ¢ € W12(X, ). Notice that

/ Jody
Qn\Q

where lim, o0 [[¢]|22(0,\0,y) = 0 since y(£2;, \ ) vanishes as n — oo. Then,

<[ fllzexpllell 2 o)

lim fody=0.

Recalling that [u,|ly12(q, ) is bounded by a constant independent of n, the same argument
yields

lim Uppdy = lim Vg, Vigp|ydy = 0.

We conclude that

A/uoosodwr/ (VHUso, VY] dy = lim (A/ unsod7+/ [VHUn,VH‘p]Hd’7>
Q Q Qn Q

n—-+00

= lim / fcpdfyz/fsod’v-

Since the restrictions to 2 of elements of W12(X,v) are dense in W12(Q, ), we obtain

A [ty + [ (Vaue, Vaglydy = [ fodv Ve W@,
Q Q Q

Therefore, the limit function ue coincides with u = R(A, L)(f|n) and the whole sequence u,q
weakly converges in W12(€),v) to u, with no need of subsequences.

Let us now show that u, o converges strongly to u in Wh2(Q,~). To this aim it is enough
to show that

lim sup [[unllwi20,4) < llullwiz@q)-
n—-+o00o

To see this we use (BI]) with ¢ = u,, and obtain

)\/ \un\2dfy+/ \vHun\%,dfy:/ findy.
Qn Qn Qn

Letting n — 400, as before we obtain

lim ()\/ |un|2d7+/ |VHun|%Id7> = /fﬁah
oo Qn Qn Q

= A P+ [ Fauar
Q Q
since \u — Lu = f.

We write A = a+ i with a, g € R. If g # 0, taking the imaginary parts in ([8.2]) we get

i f [ JunPdy =5 [ uPa,

(3.2)

that is
lim |un|2d7:/ luld,
Qn Q

n—-4o0o
15



and we deduce

im [ (Vi hdy = / IV sl dr.
n Q

n——+00 Q

Therefore,

lim sup ( [tunar+ [ rvﬂun@dw)snmsup ( [ tunPar+ | \vﬂun\%dw)
n—-+o00 Q Q n—-+00 n Qn

- / fulPdy + / IV sl .
Q Q

If 3 =0, since A € C\ (—00,0], we have a > 0; [B2)) gives
Jim allunll7z, 4 + IVEUZ2 (0, ) = Al Z2gq) + IV EUIZ2 (0.0,

2 is equivalent to the norm of WH2(Q, v)

: 2 1

and since the norm u — (af|ull72(q . —|-HVHUHL2(Q M
we are done.

Convergence of resolvents implies convergence of semigroups. Indeed, it is sufficient to use

the Dominated Convergence Theorem in the canonical representation formula,

1 ~ i 7™
Tifio = —/R A L) fia dA —nklfwﬁ/ﬁ“in)flﬂn A= lim T fiow,
where I' is any of the usual integration paths for analytic semigroups. O

3.4. Conclusion: approximation by finite dimensional estimates. In this Subsection
we complete the proof of Theorem [T.11

Proof. First of all, by lower semicontinuity (Corollary 1)) we know that
D uo|(€2) < limint | D, Thuo|() = lim inf / IV 1 Tyuo | sy
t—0 t—0 Q

by the strong continuity in L?(Q,7) of the semigroup (T});>0-
Next, we prove the estimate

/ \VHﬂ(n)UO\Qn!Hd’Y < [Dyuo|(2)

n

where €2, is the approximation of €} constructed in the Appendix, (T(n))tzo is the semigroup
associated with the Dirichlet form € in L?(Q,,~).

Let v; = E;u be the sequence of canonical cylindrical approximations of wg, converging to
uo in variation. Fixed any n, j we choose a finite dimensional space F' C Q(X™*) such that
Oy, C F and v;(z) = w;(mp(x)) with w; : F' — R. Then, we have the equality

Tt(n)vjmn = T (wj o 7F))0,
where (T}");>¢ is the semigroup associated with the Dirichlet form

| u o
On

in L?(0,,,~r). This follows from the fact that the function

g:[0,00) = L*(Qm,7),  g(t) =T} (wjo7r)g,
16



belongs to C([0,00); L?(Qy,7)) N CH((0,00); L2(2n, 7)) N C((0,00); D(Ly,)) and satisfies
g/(t) = Lng(t)7 t>0,

g(0) =wjomp.

In the language of semigroup theory, g is a classical solution to the above Cauchy problem

in the space L?(Q,,7). It is well known that the classical solution is unique; in our case it

coincides with Tt(") (wj o mr)q, = Tt(")fujmn. Proposition 3] yields

/Q IV aT vy, | dy = /ﬁ VT w0, |1 (y) < |Dapw;|(Gn) = | Dy (D).

Let us recall that v; = Eju — u in L*(X,v) and in variation. Therefore, taking into account
Proposition 3.1l and (Z9) we obtain

| 1V g, ludy = tim [ 19T g0, ludy
Q, It Ja,

Sljlgl_:lg | D05 ($25) = [Dryuol(Q2n) < [Dyuo|(€2n).
Now, as a consequence of Proposition B.3] and the hypothesis |D,ug|(0€2) = 0 we obtain

/!VHTtuo!Hd’YZ lim /!VHﬂ(n)uolﬂn\Hd’YSlimSUP/ VT ugjq, |rdy

n——+00
< tim_[Dyu0l(@n) = |Dyu0l(2) = | Dyuol(€), (33)
which finishes the proof of the Theorem. O

Remark 3.4. It is worth noticing that the proof of Theorem [, estimate [B3)), yields that
also in the infinite dimensional setting the map

t— / |V aTiuo(x)| mrdy(z)
Q
is monotone decreasing, for any ug € BV (X,vy) N L*(X,7).

APPENDIX A. FINITE DIMENSIONAL CONVEX ANALYSIS

This section is devoted to recall some properties of convex sets and convex functions in
Fuclidean spaces. Most of these results can likely be found in the literature, but we recall
here some of the proofs for the reader’s convenience. Let C' C R¢ be a closed convex set with
interior part C° # (). Possibly translating C, without loss of generality we may assume that
0ecC”.

If C is unbounded, then there exists v € S ! such that tv € C for all ¢ > 0. Indeed, if
(xj); C C is a sequence with ||z;|| = 400, then

Ly
[l
admits an accumulation point v; convexity and closedness of C' imply that

tv € C, vt > 0.

C Sd_l

vj =

We set
Stt={vesttiwecC, vt>0}
17



and we define the maximal cone with vertex at 0 contained in C,
Ko ={tv:t>0,veSL'},

while we set Ko = {0} if C' is bounded.
We define the map
m(z) = inf{\ > 0:2 € \C}.
If 2 € K¢ we have m(z) = 0. If x ¢ K¢ there exists a unique point y € dC such that

x =m(z)y.
We set
y = pco(z).
Proposition A.1. Let C C R? be a closed convex set and let 0 € C°. Setting
r =sup{t > 0: B;(0) C C},

m is conver, %*Lipschz'tz continuous and C = {m < 1}. In addition, if 9C is C, m is differen-
tiable at any point x & OK¢; at such points (Vm(z),z) = m(x).

Proof. First of all we remark that m is positively homogeneous, namely m(tz) = tm(x) for every
t>0and 2 € R%
Let us show that m is convex. As a first step we show that for any 31,7, € R?

m(y1 +y2) < m(y1) + m(y2).

Indeed, for all ¢; > m(y;), i = 1,2, we have y; € t;C. Since C'is convex, then y;+y9 € (t1+1t2)C,
ie., m(yr +y2) <ty + to.

Let now 1,29 € R? and A € (0,1). Using the above inequality and recalling that m is
homogeneous, we obtain

m(Az1 + (1 — Nag) <m(Azq) +m((1 — X)za) = Am(z1) + (1 — A)m(x2).
Let us show that m is Lipschitz continuous. For any ¢ < 7 and any = € R?,
x
t—r € Bt(O) c C,
]

that is = € ”ti”C’, whence in particular m(z) < @, and letting t — 7, we obtain m(z) < 1||z||.

As a consequence, for any z,y € R?,
n(z) = nly + 2 y) < n(y) +mz —y) <mly) + eyl
which implies
n(z) ~m(y)| < e —yl,  VayeR®
Let us prove the statements about the regularity of m. Every p € OC has a neighborhood U
such that dC N U is the zero level of a C' function f whose gradient does not vanish at 9C.

The function of (d 4 1) variables
1

oo ) = £ (52).
is well defined in a neighborhood of (p,1). ¢ implicitly defines the Minkowski functional m,
since for every z outside K¢ and A > 0, /A € 9C iff A = m(z). Moreover, dg(x, \)/ON =
~A"2(z,Vf(x/)\)) does not vanish at any (x, 1) with x € dC, otherwise the tangent hyperplane

at x would contain the origin, which is impossible since C' is convex.
18



This shows that m is C'! outside K. Since m = 0 in K¢, it follows that m is C'! outside 0K .
The equality (Vm(z),z) = m(x) at such points follows from the Euler Theorem on homogeneous
functions. O

We state the following technical lemma that is used in the proof of Lemma

Lemma A.2. Let C,,,C C R? be closed convez sets with C,, converging in Llloc(Rd) to C' # 0,
that is

lim ZY(C,AC)NBR) =0, YR >0;
then for every r > 0 there exists a(r) > 0 such that for any bounded sequence x,, € OC,
Z2UC, N Bo(,)) > alr).

Proof. Let us assume that there exists a sequence x,, € 9C,, N Br with R > 2r such that
2

ZUC, N By (x,)) <

Sy = <C" - x") nst?

r

Sl

we define the sets

and the cone
K,={x,+tv:vesS,t>0}
Since C' is convex, then

K, N B.(z,) C Cp, N Br(zy,), Cp\ Br(zy) C Ky \ Br(xy).

So in particular we have

r d
> 2UCy A By(30)) > LK O By()) = / A 1S )it = T (S,
0

and then #971(S,,) < d . On the other hand, if we set

S

Kpr={zpn+tr:vesS,0<t<2R}=K,NBar(xy,),
we also have C,, N (Br \ B(7y)) C K, N (ER \ By(zp)) C Kpr\ Br(azn) and then, since

4
we obtain
2%C N Br) = Tim (.zd(cn A By (an)) +.24Cp N By \ Br(g;n)))
1 2d d __ ..d
< lim (— + = Y 1(Sn)>
n—-+oo n d
dpd _ ..d
< lim 1<1+2Rd T): ,
n—-+oo n r
and this is a contradiction. O
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In the next lemma we show the connection between the L' convergence of characteristic
functions of convex sets and the convergence of boundaries. We recall that the Hausdorff
distance between two sets A, B C F' is defined as

dy(A,B) =inf{t: A C (B); and B C (A):},

where (A); = {x € F : dist(x, A) < t}. On compact sets this distance induces the Kuratowski
convergence. A sequence of compact sets K; converges to a set K in the sense of Kuratowski
if

(1) for any sequence (z;); of elements x; € Kj, if z; — x, then z € K;

(2) for any = € K, there exists a sequence (z;); of elements x; € K; such that z; — .
Indeed, if z; € K, for every j and x; — x, then x € K because for every ¢ > 0 the points
x; definitively belong to K.. Moreover, fixed x € K, for every j € N there is v; such that
K; C Ky/; for i > vj, hence we may select a sequence of points x; € K; converging to z.

Lemma A.3. Let C C R? be a convex set and let (Cy), C R? be a sequence of convex sets
such that

nll)lfoo yr(CAC,) = 0.

Then OC,, converges uniformly on compact sets to OC, that is for every compact set K the
sequence OC, N K converges to 0C' N K in the Hausdorff distance.

Proof. Tt suffices to prove the statement for K = Br(0); we have

+1)2

L(CoAC) N Byt (0)) < (2m) 3 e 57 4 p(CLAC).

Assume by contradiction that there exists g > 0 such that for infinitely many n € N, either

0C,, N Br(0) ¢ (0C)z, N Br(0), or 0C N Br(0) ¢ (0Cy)s, N Br(0). In the first case there are

infinitely many n € N for which there exists x,, € dC,, N Bg(0) but z,, & (0C)s, N Br(0); we
have two possibilities, either Be,(z,) C C° or Be,(x,) C R\ C. If B, (x,) C C°, then

£(CaAC) 0 Bria(0)) 2 £%(Bay(a) \ C) > Sesat.

If B.,(z,) C R\ O, then by Lemma [A2]
LY(CyAC) N BRe1(0)) = £9(Bey (2) N Cn) = aleo);

In both cases
lim sup £4((C, AC) N Br41(0)) > 0.

n—-4o0o

Similarly, if there exists z € 9C'N Br(0) such that for infinitely many n € N, B, (x)NdC,, = 0,
then either B, (r) C CS or Be,(z) C R%\ Cp,, and then again either

L(CuAC) N Bria (0) 2 £%(Buy()\ €) > Jusaet,
or
LU(CrAC) N Br11(0)) > L(Bey(x) N O),
so that, again,
lim sup £4((C, AC) N Br11(0)) > 0.

n—-4o0o

contradicting the fact that £L4((C,AC) N Bry1(0)) — 0 as n — +oo. O
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Proposition A.4. Let C C R be a closed convex set. Then for any § > 0 there exists a closed
convex set Cs such that C C C§, 0C;s is smooth and

lim vr (Cs \ C) = 0.
0—0

Proof. Fix § > 0 and set

(@)s = {y : d(y,C) <}
Then (C); is convex and contains C. A result of Federer [I7] implies that the boundary of
(C)s is CHYif § is sufficiently small; however that is not enough for our aims.

Fix § > 0, let m be the Minkowski function of (C')s and let ¢ € C2°(R?) be a standard
mollifier. For n > 0 define as usual o,(z) = o(z/n)/1%,

my,; = m* oy,
and consider the set
Cs = {r e RY: ms(z) < 1}.

Since m is convex, each m,, is convex too. Indeed,
g+ (1= X)) = [ mOhar + (1= N2 = )on(o)dy
= [ WA@1 =)+ (1= N)Gaa = p)en)dy

SA/m(wl —y)o(y)dy + (1 — A)/m(ocz —y)o(y)dy
=Amy(x1) + (1 — A)my(22).

Therefore, Cs is a convex set.
Let us prove that C§ O C. For every x € C, the ball Bs(z) is contained in (C')s, and then

ms(z) = /B ( )m(y)@5(w —y)dy <1

since m(y) < 1 for all y € Bs(x). This shows that C' C Cs. To prove the inclusion C' C C§ we

remark that Bs(z) N C has positive Lebesgue measure and it is contained in (C)3, therefore

the restriction of m to Bs(z) N C has maximum strictly less than 1 and the integral above is
strictly less than 1. This shows that C' C Cf.

Let us prove that if § is sufficiently small then the boundary of Cj is smooth. We have only
to show that the gradient of ms does not vanish at the boundary. To this aim it is sufficient to
show that for every x such that ms(z) =1 we have (Vms(x),x) # 0.

Let r > 0 be such that B,(0) C C and let

(i) 0 <r/4, (i1) 6/Rd lulo(u)du < r/2.

For every x such that mg(x) = 1 there exists € Bs(x) such that m(z) > 1 (otherwise we would
get ms(x) < 1). Since B,.(0) C (C)s, then m is 1/r-Lipschitz, so that for every y € R? we have
m(y) = m(z) — |ly — z[|/r, and hence by (

Yy € Bg(m).
21
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Consequently,

(Vms(z), ) = / (Vin(y), z — y)os(z — y)dy + / (Vm(y),y)os(x — y)dy

R4 Rd
= / (Vm(y),z — y)os(z — y)dy + / m(y)os(z — y)dy.
R4 Bs(x)

The modulus of the first integral does not exceed

1 0 1
Z - —y)dy = — du < =
» [ e = vlosta =iy =2 [ Julowdu < 5
while the second integral is > 1/2. Therefore, (Vms(x), z) > 0.
To prove the last statement it is sufficient to show that for every « ¢ C' we have mgs(x) > 1 if
¢ is small enough. Indeed, in this case I\ ¢ goes to 0 pointwise as 6 — 0, so that yr(Cs \ C)

vanishes as § — 0. Let dp = dist(z,C) > 0 and let § < §y/2. Then Bs(xz) N (C)s = 0, so that

m > 1 in Bs(z) N (C)s and min{m(y) : y € Bs(z) N (C)s} > 1. Consequently,

m@OZAMQMme—yMy>L
[l

We conclude this section approximating an infinite dimensional open convex set by finite
dimensional regular open convex sets.

Proposition A.5. Let Q@ C X be an open convex set. Then there exists a sequence of open
convez cylindrical sets 2y O Qi1 D Q with smooth boundaries, such that

lim (92, \Q)=0.

n—-+0o0o

Proof. Since  is an open convex set, then v(92) = 0. Since 2 is a closed convex set and X
is separable, by the Lindelof theorem, see e.g. [16, Theorem 1.4.14] we have

0=,
JEN
where
Sj = 8(x},a5) ={r € X : 2}(v) < a;}
with 2} € X~ \ {0}, a; € R, are open half-spaces containing 2. The set
A, =51N...NS,

is an open convex set containing €, and 4, = S;N...N S, contains Q. Then,

V() =7(Q) = lim y(4,).

n——+o0o

We denote by F;, the linear span of the vectors z7,...,x;, which is a subspace of H of di-
mension d < n. We fix an orthonormal (along H) basis {hi,...,hq} of F, contained in
Q(X*) and we define the projection II,, : X — F,, II,(z) = Z;l:l hj(x)hj. The induced
measure y o Il in F), is denoted by 7,; if F), is identified with R? through the isomorphism
h— ([h, hilm, ... [P, halm), then 4, is just the standard Gaussian measure in R?.
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Then, A, = II,,}(C,,), Cy, is a polyhedral closed convex set in F,, with v(4,) = v,(Cy). By
Proposition [A.4] for any n we find a smooth open convex set ¢,, with smooth boundary such
that C,, C 0, and

1
(O \ Co) < =

We may then define ,, = II,;1(&,). Such sets are open cylindrical convex sets, and  C €,
for any n € N. If I}, = Fj, 11, i.e. z,; is a linear combination of 7,...,x}, then C), 11 C Cy,
otherwise F,,11 = F,, x R and C,, 11 C C;, x R. To get the inclusion €,,41 C ,, it suffices to
apply Proposition [A.4] with decreasing sequences (d,,) in place of 4.

Moreover,

() <tmint 2 () = it 20(0) <t ((Co) + 1) = i () = (@) = (),

n—-+oo n—-+oo n—-+oo n n—-+oo

then the conclusion follows. O
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