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Frequently Used Notation

I. Topological Notation. Let (X, p) be a separable metric space.

O 00 3O\ W AW N -
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B°® is the interior of B< X.

B is the closure of B< X.

0B is the boundary of B < X.

Ay is the Borel field of subsets of X.

Cy(X) is the set of bounded continuous functions f:X — R.
B(X) is the set of bounded #,-measurable f:X — R.

U,(X) is the set of bounded p-uniformly continuous f:X — R.
M(X) is the set of probability measures on (X, #,).

I/ —sup|f x)| for fe B(X).

I1. Special Notation for Euclidean Spaces
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R? is d-dimensional Euclidean space.
d
x| = (Xx})"/? for x € R”.
1
B(x, r)={yeR% |x —y| <r}.
d
{x, y) = ;xjyj for x, y€ R%.
§4 1 ={xeR% |x| =1}
C(RY) = {fe C,(R): lim flx) = 0}.
|x|— o
C 0((4 ) is the set of fe C,(%4) having compact support.
)i

Cr(%) is the set of f: 4 — R possessing bounded continuous derivatives of
order up to and mcludmg m.

oo ) m Cm

C*(%9)is the set of f %4 — R possessing continuous derivatives of all orders.
Cg(9) = C*(%)n Col¥).
Cr"(%)for 4 = [0,00) x R%is the set of f: 4 — R such that f has m bounded
continuous time derivatives and bounded continuous spacial derivatives of
order less than or equal to n.

IP(%),1 < p < 0, is the usual [?-space defined in terms of Lebesgue measure
on 4.
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Frequently Used Notation

LP (%) is the set of f: % — R (or C) such that fe I?(K) for all compact
Kin%.

III. Path Spaces Notation

£ N -
— = N -

C(1, R for I < [0, o0) is the set of R%valued functions on I into R
Q,(Q) (see p. 30).

M (M) (see p. 30).

x(t, w) (see p. 30).

IV. Miscellaneous Notation

QN N BN =
N N N e

a A b is the smaller of the numbers a, b € R.

a v b is the larger of the numbers a, b € R.

S, 1s the set of symmetric non-negative definite d x d real matrices.

S; is the set of nondegenerate elements of S,.

| A|, where A is a square matrix, and is the operator norm of A.

o(%), where % is a collection of subsets of X, and is the smallest g-algebra
over X containing %.

o(Z), where Z is a set of functions on X into a measurable space, and is
the smallest g-algebra over X with respect to which every element of # is
measurable.

[4], 4 € R, is the integral part of A.

&~ Iy(a, b) (see p. 92).



