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., An introduction to infinite - dimensional analysis ,,

Course contents:

1.A separable Hilbert space of infinite dimension — basic notions in functional
analysis, examples and problems.
2. Gaussian measures in Hilbert space.
Gaussian random variables.
The Cameron-Martin formula.
Brownian motion — definition and properties.
Stochastic integrals — construction and properties.
The Ornstein-Uhlenbeck process.
Markov semigroups.
. Invariant measures for Markov semigroups.
10 Weak convergence of measures.
11. 12 spaces with respect to a Gaussian measure.
12. Sobolev spaces for a Gaussian measure.
13. Interpolation spaces — the idea, basic notions and applications.
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