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Let C denote the space of real-valued continuous functions
on [0,1] which vanish at zero, and let C* be the subspace of
C consisting of functions whose derivative is square integrable,
Then C* is a Hilbert space under the inner product (x,y) =

1
S 2/(t)y’(t)dt and, as is well known, C* has Wiener measure zero.

l\fevertheless, in many instances theorems involving the Wiener
integral depend to a large extent on C*, An example of this
occurs in the behavior of Wiener measure under translation,
However, in other situations it is the relationship between C
and C* which is important, An important factor in this re-
lationship was pinpointed by L. Gross in the definition of an
‘“‘abstract Wiener space.”” This paper develops further the
relationship of C* and C which is embodied in this concept.

A representation theorem for additive Borel measurable
functionals on a separable real Banach space B is established
as well as a result related to the uniform boundedness principle.
In another theorem a ‘‘stochastic expansion’’ of an arbitrary
element of the Banach space B is given and it is shown that
if B has a Schauder basis then it can be arranged so that the
stochastic expansion and the basis expansion agree,

In the last section of the paper the ratios of certain
integrals over an abstract Wiener space are examined, some
of which, in the case of classical Wiener space, were studied
by Cameron, Martin, and Shapiro in order to solve nonlinear
integral equations, A theorem indicating how to weakly
invert certain one-to-one operators from B into B is proved
and finally an application to nonlinear integral equations in-
volving functions of infinitely many variables is made.

2. The fundamental notions concerning integration over vector
spaces are presented in [7] and we use the terminology established
there throughout this paper.

If B is a Banach space we will denote the algebra of cylinder
sets of B by .o~ The smallest sigma-algebra containing .7 will be de-
noted by . and in case B is separable it is easy to see that &
coincides with the Borel subsets of B. i.e., the smallest sigma-algebra
containing the norm open subsets of B.

The main results of [7] can be stated in the following manner.
If H is a real separable Hilbert space, if the norm |||-||| is a measur-
able norm on H with respect to the canonical normal distribution, i.e.,
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linear functionals on H are Gaussian with mean zero and variance
equal to their norm squared, and if B is the completion of H under
[lI-lll, the canonical normal distribution on H induces a countably
additive probability measure on the cylinder sets .o~ of B. Conversely,
if B is a real separable Banach space with norm |||-]||, then there
exists a Hilbert space H such that H< B, B is the completion of H
under |||-]||, the norm [||-]|| is a measurable norm on H with respect
to the canonical normal distribution, and hence the canonical normal
distribution induces a countably additive probability measure on the
cylinder sets of B.

By an abstract Wiener space we mean a triple (B,.”, ¢t) where
B is a real separable Banach space of infinite dimension, . denotes
the Borel subsets of B, and g is a probability measure on & induced
by the canonical normal distribution as indicated in the preceding
paragraph. The Hilbert space H whose completion (under the norm
[H}-lll of B) yields B and on which the canonical normal distribution
is defined in order to induce the measure g will be called the gener-
ator of (B, .¢”, ¢). For example, if our Banach space is C and our

Hilbert space is C* with the norm || 2|} = S [«'(#)]? dt then the uni-

form norm on C is a measurable norm when restricted to C*|[6, p.
389] and, of course, the completion of C* under the uniform norm
is exactly C. Furthermore, the measure induced on C by the canoni-
cal normal distribution on C* is classical Wiener measure.

Thus if (B, &7, 1) is an abstract Wiener space with generating
Hilbert space H and if y is in B* (the topological dual of B) then
the restriction of ¥ to H is continuous since a measurable norm on
H is always weaker than the H norm (see Corollary 5.4 of [6]).
Since H is dense in B the restriction to H is a one-to-one linear map
of B* into H*. We shall identify B* with a subset of H* and H*
with H. Now B* is dense in H* = H since B* separates points of
H. Hence B* is dense in B. That is, if || - || denotes the Hilbert

space norm on H, then H being ||| - |||-dense in B and B* being || - |-
dense in H imply that B* is ||| - |||-dense in B because |||-||| is a
weaker norm than || .|| on H. Furthermore, since B and H are sepa-

rable it follows that there is a countable subset {«,} of B* such that
{a,} is an orthonormal basis for H* = H with respect to || - || and
the span of {«,} is ||| - |||-dense in B.

We now define the concept of a ‘‘stochastic inner product’.
Let {a,} denote the orthonormal basis of B which lies in B* and is
mentioned above (orthogonality is with respect to the Hilbert space
norm || -|)). By (¢, @,), x € B, we mean, of course, «, applied to the
vector . Since a,eB*S H* = H< B it follows that (-, @, is a
bounded linear functional on B and that it has a Gaussian distribution
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with mean zero and variance ||, |? = 1 with respect to the measure
pon (B, ). If feH* = H we define

(2.1) (z, £y = }‘me (, 1)
where
(@ £,) = 3, cule, )

and ¢, = (f, a,). Now {(z, «,)} is a sequence of independent Gaussian
functions with mean zero and variance one, and 3.7, ¢: is finite since
feH* = H and {«,} is a complete orthonormal subset of H* = H.
Thus (z, f)~ exists for almost all z in B and it has a Gaussian
distribution with mean zero and variance || f|]*. Furthermore, it ig
easy to show that (z, f)~ equals (x, f) almost everywhere on B if
f e B*, (x, f)~ is essentially independent of the complete orthonormal
set used in its definition, and finally that if f,, ---, f, are orthonormal
elements of H* = H then (z, f)~, ---, (%, f4)~ are independent Gaussian
functionals with means zero and variance one.

We now state some basic results about abstract Wiener spaces.
The proof of our next lemma follows using the results and techniques
of I. E. Segal given in [10, p. 22].

LemmaA 2.1 If (B,.%”, p) is an abstract Wiener space with gener-
ating Hilbert space H, then for any integrable function F(x) on B
and any wvector a in H we have

2.2) §B Fdy = exp {~ %(a, a)} SB F(x + a)exp {—(z, o) }dp(x).

The next lemma indicates how the results of [2] are now easily
modified to apply to an arbitrary abstract Wiener space. We first
introduce some notation. The partially normalized Hermite polynomials
are

Hyw) = (=1 m)2" L [eF]  (n=0,1,2---).
du™

w2
Then, as is well known, the set {(2z)~'*H,(u)e *} is a complete
orthonormal set for &2, (—o, ). Let (B,.%, ) be an abstract
Wiener space with generating Hilbert space H and let {«,} be a com-
plete orthonormal set in H* = H. Then we define

(2.3) D,..(2) = H,((x,a,)Ym =0,1, -+; k=1,2, ---
(2.9 Unpoonosmp (@) = @ 1 (2) o+ @y (%)
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where (x, a,)~ is the stochastic inner product defined as in (2.1).
Since Hy(u) =1 it follows that @,.(®) =1 and ¥, ... m0-0(®) =
Foporem,(@). By {¥;} we will denote the set of functionals of the
form (2.4) where B is any finite sequence of nonnegative integers.

LEMMA 2.2. The Fourier-Hermite functionals {¥,} form a com-
plete orthonormal set for B, 7, ). That s, if F is in
FoB, &, 1) then

lim L [F(m) - S AupnF oo (@A) = 0]

where A, ..., = SB F@)To,,...,m,(@)d ().

The proof of the fact that {¥,} is an orthonormal subset in
Fu(B, &, 1) follows quite directly since {(z, @;)~} is a sequence of
independent Gaussian fanctionals of mean zero and variance one. To
prove that {¥';} is also complete one proceeds exactly as in [2]. That
is, we first notice that the lemma holds if

F(x) = G[(xy a1)~9 M) (.’)0, ak)~]

for some integer k& and G( - ) square integrable on FE,. Then, since
functions of this form are dense in .&¥,(B, & ), the lemma holds for
all F in 2B, & 1.

3. Let (B, & ) denote an abstract Wiener space with generat-
ing subspace H. We say a real valued functional on B is essentially
additive (linear) if it is equal almost everywhere to a functional that
is additive (linear) on B.

Now if fe H then it is easily seen that the stochastic inner
product (x, f)~ is an essentially linear functional on B. The con-
verse of this is also true. That is, if T is a Borel measurable essen-
tially additive functional on B we will show that for almost all xe B

8.1) T(x) = (x, f)~

for some fe H. Consequently, measurable essentially additive funec-
tionals are essentially linear as well.

The next lemma is used extensively in the proof of (3.1). It is
stated without proof since it can be verified rather directly through
the use of Lemmas 2.1 and 2.2 and the techniques developed by
Cameron and Graves in [1] and [5]. The main idea of the proof is
to show that if T(x) is additive and measurable on B then 7T is in
Z«(B, & ) and then that its Fourier-Hermite expansion contains
only linear terms.
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LEmMmA 3.1. If T(x) is measurable and additive on B and {a,}
18 a complete orthonormal set in H, then T(x) is in (B, & ) and
the Fourier-Hermite development of T(x) is

(3.2) 3, T, @) .

THEOREM 3.1. A measurable function T is essentially additive
on (B, & p) if and only if there evists an f € H such that

T@) = (z, f)~

for almost all x in B.

Proof. Suppose T(x) = (x, f)~ for almost all x in B where f ¢ H.
Since (x, f)~ is linear on a linear subspace of B of measure one if fol-
lows that (x, )~ can be extended to be linear on all of B. Hence
T(x) is essentially linear on B as was to be proved.

On the other hand, if T(x) is measurable and essentially additive
on B, then there exists a measurable additive functional G on B such
that G(x) = T(x) almost everywhere. Furthermore, by Lemma 3.1
G(z) is in &Zy(B, . 1) and has Fourier-Hermite development

3, Gla) (@, @) .

Using Bessel’s inequality we then have 3.7, [G(a)]® < «, and hence
pCAICREAS

converges almost everywhere because {(x, o)~} is a sequence of in-
dependent identically distributed Gaussian functionals with mean zero
and variance one. Consequently, we actually have

Gl@) = 3 Gl @)

for almost all # in B, and hence
T(@) = 3, Gla)(@, @)

for almost all 2 in B. Now let f= 37, Gla,)a,. Then T(x)=
(x, )~ for almost all z in B and the theorem is proved.

Now assume T(x) is measurable and additive on B. Since T(x) =
(x, /)~ only almost everywhere on B it is reasonable to question,
from a topological point of view, the accuracy of this representation.
However, using Lemma 2.1 and that H is dense in B, it is easily
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shown that open subsets of B have positive g-measure, and hence
T(x) = (x, f)~ on a dense linear manifold of B over the rationals
which is of measure one. We might also mention that if M is a
measurable manifold in B over the rational numbers then g(M) is
zero or one. The proof of this proceeds exactly as in the classical
case found in [1].

If {a,} is a complete orthonormal subset of H which lies in B*
then it is tempting to say that x in B has the expansion >, (¢, a,)«,.
We now examine the relationship of this formal expansion of x to
the vector z itself.

THEOREM 3.2. Let (B, & 1) be an abstract Wiener space with
generating Hilbert space H and assume {a,} is a complete orthonor-
mal set for H. If x,=>2 (x,a)an=1,2,.-2) and T 1is a
measurable additive functional on B then

(3.3) lim SB[T(.%) — T@)Fdp@) = 0.

Further, if {T;} is any fized sequence of measurable additive func-
tionals then

(3.4) lim Ty(x,) = T(®) (=12, ---)

on a linear manifold M of B over the rationals of measure one.
On the other hand, if the sequence {«,} s initially in B* and 2 s
the weak limit of >v_, ¢, then

(3.5) e =@a) (k=12 ---).

Proof. Since T is measurable and additive on B we know T(x) =
(x, f)~ almost everywhere f e H, and hence

[, 17@ = T@)Fdp@ = I £1F + % [T@oF
— 23, T(@) || @, )" T@)dpu(o)

n

= IF1F = 3 [T@)F
since T(x) = (=, f)~ is a Gaussian functional with mean zero and vari-
ance || f||* and T(x) has Fourier-Hermite expansion >7., T(x,)(x, ).
Further, >\, [T(a))? = || f1* so (3.3) holds.
To verify (3.4) for the sequence {T,} we let

E; = {we B:lim Ty(»,) = T(x)}
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and define M = N, £;. Then it is trivial to verify that each F,,
and hence M also, is a linear manifold over the rationals. It will
follow that p(M) =1 if we show p(E;) =1 for j=1,2,---. Fix j
arbitrarily. Then the series >\, (¢, @)~ T;(a;) converges almost surely
on B since {(z, @)~} is a sequence of independent Gaussian functionals

with mean zero and variance cone, and >\, [T (@) = S [Ti(x)Pdp < o0
since Te <~(B, .s% ). Using (3.3) we see that the f)artial sums of
S (@, a)~Ty(«,) also converge in meansquare to T,(x) thus they
actually converge almost everywhere on B to T(x).

Suppose x is the weak limit of x, = Xr., c,,. Then, for every
L in B*, we have lim, (z,, L) = (¢, L). If L corresponds to the ele-
ment «; in B* & H we thus have, for n = j,

(x,, L) = (é‘; CLlly, L) = ¢,

so (x, L) = lim, (z,, L) = ¢; as was to be proved.

Thus (3.5) implies that if e B is the weak limit of 3.7, ¢,a,
then the coefficients in the expansion are the functionals (x, «,); k =
1,2, .... This suggests that we examine the case where B has a
Schauder basis {e, e, +--}. Recall that B has a Schauder basis
{e,, €, ---} if ||je, ]|l =1 for n = 1,2, ... and for each z in B there
is a unique series

with the property that
lign HE: “];Ckek I=0.
We can write the Schauder expansion of z as

S a,(@)e,

and this emphasizes that the coefficients are functionals on B. Clearly,
these coefficients are linear, and it is well known that they are bound-
ed functionals on B as well.

Following L. Gross in [7] we now construct a Hilbert space H
in B depending on the Schauder basis {¢, e, ---} of B such that H
generates an abstract Wiener space (B, &5 p) with the property that
the stochastic representation for elements of B is identical to the re-
presentation in terms of the Schauder basis. To do this we choose
{\;} such that »; > 0 and 37, \; < M < . Then let a; = \e¢;, and
suppose H is the Hilbert space in B with orthonormal basis {«;} and
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norm || - ||. If & =37,b;a; is in H, then >3, 0% < « and

el = S vne

SWINPVISVEES P75 W e "JTPl

so ||j +|ll] is weaker than ||-|| on H. Furthermore, if A(:) =
S N (s, a))a, then for o in H

P < M 5y b3n, = M| Aw

and since M'*|| Az|| is a measurable norm on H so also ||| - |||. Using
the results of [7] the canonical normal distribution on H induces the

abstract Wiener space (B, .&] ) since the completion of H is B under
the norm || - |||.

COROLLARY 3.1. If B has a Schauder basis {e,, €, +-+} with coef-
ficient functionals ay(x),k =1,2, .., and the abstract Wiener space
(B, & ) is generated by the Hilbert space H with orthonormal basis
{a; = Nje;} where n; > 0,37 N; = M < o, then for x in B we have
x, = D (X, a,)a, converging in norm to x and

(x,ak>=%@l (k=1,2 -+-).

k

Proof. This follows immediately from (3.5) of Theorem 3.2 since

2w
v = 3, 2@ 4
=1 )\,k

converge strongly to x and hence

_ o)
(x, a,) = —‘)\‘k

for k=1,2, ...
The next results are related to the uniform boundedness principle.

LemMA 3.2 If T is an additive measurable functional on an
abstract Wiener space with generating Htlbert space H, then T re-
stricted to H, denoted by T, is a bounded limear functional with

aorm || T7 | = | [T@Fdu(@).

Proof. By Theorem 3.1 there exists an f in H such that T(x) =
(@, £)~ = lim, i1, (%, a,)(a:, f) almost everywhere in B where {a,} is
a complete orthonormal set for H in B*. Thus T(x) = (x, f)~ on a
linear manifold M over the rational numbers and p(M) =1. We will
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show that H< M and this completes the proof since then T(x) =
(x, £)~ on H. That is, T() =35, (¥, a)(@, f) = (2, f) on H so
N THEIE = fFIF = S [T(x))dp(x). Here, of course, by || T7 || we mean
B

the norm of 7% as a linear functional on H. To show H < M we
assume the contrary. Then there exists a ze H such that z¢ M. Let
M, = {xeB:& = y + \z, y € M} for real numbers x. Then M, N M,, =
@ for M, # A\, and, by Lemma 2.1,

(L) = exp (—N(z, 22} | exp (~1(@, 27)du(o).

Since (¥, 2)~ has a Gaussian distribution with mean zero and variance
[|z]]F it follows that

lim p(M) = (M) = 1.
Thus
1= uB) z (U M) = 3 (M) = =,

which is a contradiction, so H & M.

THEOREM 3.3. Let (B, .S ) be an abstract Wiener space with
generating Hilbert space H. Let {T,:0¢€ D} be a family of additive
measurable functionals on B and suppose p* is the outer measure
wnduced by p. If

(3.6) p*{ze B: sup | Tiw) | < 0} >0,

then sup, || TZ || is finite. Furthermore, if {Ts: 0 € D} is a subfamily
of B* such that

(3.7) I Tl = M| | 7@ 1Pdpta)

for all 6 in D and positive constants p and M, then condition (3.6)
implies that sup, ||| T; ||| is finite.

Proof. Using Lemma 3.2 we have || TZ|| finite for all 6 in D.
Suppose (3.6) holds. If sup,||TZ|| = - then there is a sequence of
T,s, call it {T,}, such that ||TZ|| = k. Hence, for every positive
integer N and ¢ > 0

prwe Brsup | Tu(@) | < N} = pze B:sup | Tw(@) | < N}
=l Twm(®) | < N}
< z_]\i_
V7w h(N)
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where h(N) is any integer valued function of N and last inequality
holds since T, is Gaussian with mean zero and variance || TZ,, ||* =
[A(N)]. If R(N) = NJ/e we then have p{xe B:sup,| Tw(x)| < N} < e
and hence p{xe B: sup, | Tw(®)| < N} = 0. Then

#*{Sgpl Tix) | < o} = #{Sgp | T(@) | oo}
= lim pfsup | Tu(@) | < N} = 0

which contradicts (3.6), and hence sup, || TZ|| is finite. If (3.7) holds,
then

sup || 7. < Msup | | 7o) [Pdpe(o)

= s sup {[ (T dp@)”
= BMsup || TF ||

where B = I'((p + 1)/2)[I"(3/2)]- /x>, If, in addition, we assume
(3.6) then sup, || T7 || is finite and hence sup, ||| T; ||| is finite.

An immediate question to ask is whether (3.6) alone implies that
sup, ||| T5 ||| is finite. The answer to this is no, as the following ex-
ample demonstrates. Let B denote the space of sequences of real
numbers {x;} such that 32, 27 is finite where A; > 0 and > 2, M2 < oo,
The norm on B, denoted by ||| - |||, is ||| z]]] = {3 vaed} . Let H de-
note I, with its usual norm. Then, ||| -]|| is a measurable norm on
H, the completion of H under ||| -||| is B, and we let (B, .& ) de-
note the abstract Wiener space generated by H. Let T.(x) = z )\,
i.e., T, is essentially the projection on the A" coordinate of the se-
quence z = {x;}. Then pf{reB:sup,|T(z)| < <} =1 and ||| T}||| =
A2 so sup, ||| Th{ll = oo as was to be shown.

4. The next theorem allows us to evaluate certain ratios of
integrals some of which, in the case of classical Wiener space, were
studied by Cameron and Martin [3] and by Cameron and Shapiro in
[4] in order to solve nonlinear integral equations. As an application,
we will study some nonlinear integral equations involving functions
of infinitely many variables.

Suppose (B, & p) is an abstract Wiener space with ||| ||| the
norm on B. If ||.||, is a norm on B which is weaker than or equiva-
lent to ||| - |||, and A denotes a || - [|,-continuous one-to-one mapping
of B into B such that A~ is || - [|,-continuous on the range of A,
then we will call A an || - ||-acceptable operator on B.
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THEOREM 4.1. If (B, .55 1t) is an abstract Wiener space with
norm |f| « ||| and

(i) I +|l. 2s @ morm on B weaker or equivalent to ||| - ||,

(ii) A is a || - ||i-acceptable operator on B,

(i) G 1s a || - ||-continuous functional on B such that for some
A>0,0<t <1, and y = A(x,) the functional

(4.1) H, /(%) = exp{—0'||ly — Az |]}G(»)

is p-integrable on B for p sufficiently large, then, for y = A(x,), we
have

| expi=plly — 42 [96@dp@)
4.2) lim 22 = G(x,) .

| expi—plly - A dp@)

Proof. Let e > 0 be given and choose d > 0 such that ||x — ||, < ¢
implies | G(x) — G(x,) | < €. Then choose ¥ > 0 such that || Av — Az, ||, <~
implies ||« — #,||; < & (this is possible since A~ is continuous on the
range of A) and finally let

2, ={xeB:||Ax — Ax, ||, < 7}.
Then p(2,) > 0 since 2, is || - |,-open (and also ||| - |||-open), and hence

(4.2) is equivalent to

|, 1o,z 16@ - G@oldpt)
(4.3) Tim 2% <e

o SB I'(o, ©, N)d p(w)

and
[, 1w, MIGE) — Galdpt)
(4.4) lim 22=% =0
|, e, 2 Mdpiz)

where

I'(o, z,)) = exp{~p|ly — A@@) ][} .
Now

H”r ', z, )[G(x) — G(xo)]dﬂ(x)l <e SB (o, @, \)du(®)

80 (4.3) holds. To demonstrate (4.4) we will verify that

|, @@ @) | dpe)
(4.5) lim 2275 =0

o~ |, 70, 2 Mdp()
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where u(x) = G(z) and w(x) = G(x,). The case u(x) = G(x,) is simple
since then the left-hand side of (4.5) is dominated by

|Gla) lexp (—o7){| (0, 2, Mdp@)} .

Now

[, 70 2 0dp@ = || 1o, 3, Mdut)

rle

2 o -3 o

and p(2;,) > 0 so (4.5) holds when u(x) = G(x,). In the situation
where u(x) = G(x) choose 0 < ¢t < 1 such that H,, () is p-integrable
on B for p sufficiently large. Then the numerator of the left-hand
side of (4.5) is dominated by

exp (—p(L = 87} | || Hypo(@) | dpta)

Now X | H,;,.(x) | du(x) is decreasing in o and
B

[, 70, V@) = exo {—o(L)}u@,

for every integer n with p(2,,,) >0 so (4.5) holds provided
FA =t — (v/n)* > 0.

COROLLARY 4.1. If (i) and (ii) Theorem 4.1 are satisfied and G(x)
18 a || - ||,-continuous linear functional on B, then (4.2) holds for
G(z) for amy N\ > 0.

Proof. Since G(x) is a || - ||,-continuous linear functional on B it
is an element of B*. Hence H, () is p-integrable on B with ¢ =0
and A > 0 because G(x) has a Gaussian distribution. The corollary
now follows.

As an application of Theorem 4.1 we consider the following situ-
ation. Let Y denote the product space [[i-;[a:, b.]. It is assumed
that b, — a, = 0(2*), that Y has the product topology, and that C(Y)
denotes the real continuous functions on Y with the uniform topology.
The measure m, defined on the Borel subsets of C(Y), is essentially
(note the trivial change in the covariance function) the generalization
of Wiener measure given in [8, 9] and is determined in the following
way. If p, .-+, p, are points in Y such that p; = (¢;, ¢ip, +++) for
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1 =1, .+, k then the finite dimensional distribution of m at p,, -, p,
is Gaussian with mean zero and covariance matrix V = (v;;) where
vy; = [Ipo [+ (6w — @) A (¢;, —a,)] and by e Ab we mean min
(a, b).

Let Y, =TI la: b X a,] where «, = (@,.1, Qpio, »-+) for n=
1,2,---, and by S, denote the 2" subsets of Y, formed by selecting
n — k of the first n coordinates and setting each z; equal to a; while
the remaining &k coordinates among the first » are allowed to vary as
they do in Y,. The symbol S denotes U, S,. If IS and I has
k > 0 coordinates which vary then g, denotes Lebesgue measure on
I when [ is considered as k-dimensional. If I is the single point
(a,, @5, +++), then g, is the measure obtained by placing mass one at
this point. If D is a Borel subset of Y we define »(D) = >;cs (D N I).
Then r is sigma-additive on the Borel sets and C(Y) is dense in
(YY) with respect to mean square convergence.

If p=1(c,c,---) isin Y we define Y(p) = IIi. [as, ¢], and we
let H denote the Hilbert space of functions x in C(Y) such that

x(p) = S fdr for peY and some fe 7,(Y). The inner product
Y(p)
for H is such that if z,(p) = S fidr and x,(p) = S fdr then (x,2,) =
Y(p) Y(p)

X fifedr. Then the uniform norm on C(Y), denoted by |||-]||, is a
Y

measurable norm on H with respect to the canonical normal distri-
bution. To see this first observe that if F(x) = @(x(p), «--, z(py)
where @ is Borel measurable on B, and p, ---, p, are in Y, then

Fa) = o| 7.0dz@), -+, | 06)de©)

where y.(£) is the characteristic function of Y(p,),% =1, ---, k. Hence,
if xe H and x(p) = S f(&dr(&) we have
Y(p)

\

= O((x, 2), **+, (%, &)

where z(t) = S 2(&)dr(@),i =1, -+, k, and te Y. Thus F(z) has
the same distlzi(l’))ution when considered as a tame function on H and
the canonical normal distribution is used, or when considered as a
functional on C(Y) and the measure m is used. Furthermore, pro-
ceeding as in [6, p. 389] where the analogous situation for classical
Wiener space is handled; it then follows that ||| -||] is a measurable
norm on H, and that the measure induced on C(Y) by the canonical
normal distribution is actually m.

Fe) = o(| 1@r@dr@, - | 107@ro)

! The definition of these Stieljes integrals is given in {8, p. 111].



446 J. KUELBS

Consider the integral equation

1 (

(4.6) (1) = y(p) + S G, & 5@

where G is continuous on ¥ x Y X (—co, ), G(p,a,u) =0 for a =
(ay, @, +++) and (p,u)€ Y X (—c0, o) and G satisfies the uniform Lip-
schitz condition

(4.7) [G(p, &, ) — G(p, &, uy) | = M Uy — %y

on Y X Y X (—oo, o). Further, let

(4.8) An(p) = o(p) — | G(p, & a(E)dr(®) .

In subsequent lemmas we shall show that A is a one-to-one map

from C(Y) onto C(Y) and that A and A are continuous in the topo-
logy on C(Y) induced by the norm ||z ||, where

il = | w@rare .
Now (i« |[f < »(Y)|l|2[l[* so |||, is weaker than || - |[|.
THEOREM 4.2. Let G(p, &, u) be continuous on ¥ X Y X (— oo, o)
with G(p, a,u) =0 for a = (a, a,, ---), and suppose G satisfies the
uniform Lipschitz condition (4.7). Then, for ye C(Y), the integral

equation (4.6) has a unique continuous solution z€ C(Y) given by the
mean square limit over Y as p tends to infinity of

[, exoi-plly - 4o a@idp@)

4.9) z,(p) =
I,.,, exp (=0 lly — Az (fdu)

where A is the operator given by (4.8).

Proof. In the following lemmas we will show that A is a one-
to-one map of C(Y) onto C(Y) such that A~ is || -||, continuous.
Hence the integral equation (4.6) has a unique continuous solution
which we call z. Let G(z) = {S a(p) — z(jo)]zdr(go)}l/2 for ze C(Y).
Then G is || - ||, continuous, G(z) = 0, and hence

. S _exXp {(—polly — Az ||}}G(x)d ()
(4.10) lim 2¢? -0

o _exp{—plly — Az |[}d(x)
C{Y)
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by Theorem 4.1. Furthermore,
[, o) — 2(o)ar(p)

(4.11) 2
= L1 {l,, expi=0lly — A 3le0) - 2@ldu@)} drw)
a, JrlJewr)

where a, = Sm)exp {—polly — Az |}dp(x). Thus

SY [2.(p) — 2(p)]*dr(p)
= ’;_{S exo[—plly — Ao || o) — soar)} dp) -
S0

lim {{ 7o) — 20)ar(o)} =0

p—

by (4.10) and the theorem is proved. We now turn to the proof of
the properties attributed to the operator A above.

Lemma 4.1. If D=1l (1 + b, — @,) then
(4.12)

) AT S| oo = {1 g ] - 1)

(pt Le=1

Proof. Using the definition of the measure » and letting I(p) =
IN Y(p) for IS we have

SY(}J) {ﬁ [1 * El—%i)l\v] B l}d,r(g)

- IGSSI(:D) {ﬁ [1 * ga_;\fTaiv] - l}d,r(é)

-s{n[e-a+ (sz‘fi), :

J

] - 1[511 (p: — a’z)}

where by 7€l we mean we are taking the product over all subscripts
used to determine I in S. Hence

J

|+ = o)+ Bt | T 1 - )

I e Tl

and the lemma is proved.

=

S
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LEMMA 4.2. The operator A defined in (4.8) is a one-to-one map
of C(Y) onto C(Y), and A and A~ are continuous in the || - ||,-topo-
logy.

Proof. The proof of this lemma follows from standard techniques.
The novelty here is in manipulating the measure » on Y.

To show that A is a one-to-one map of C(Y) onto C(Y) we
show that for fixed y € C(Y) the operator

Tov) = y®) — | Glp, & w(@)ar©

has one and only one fixed point. Let 2, 2, be in C(Y) and let m =
l|#, — ;[|]. Then

| To@) = To(®) | < M (a6) — a(6) | dr(d)
< Mn{[I[L+p - al -1},

where I'(p) = Y(p) — {a}. By Lemma 4.1 and the usual iteration it

follows that
R T R L

8

| T¥a,(p) — Ty (p) | < MNmDN—l{

i

Hence

1177, = Tl < a0 {1 [1 + L2 ] = 1 ya, — s

and since b, — a; < 62~ for 1 =1, 2, --- and some constant ¢ we find
11770, — T, | < D" {exp {ay 5,0"/2N 1} — 1} 2, — a

where a, converges to one as N approaches infinity. Thus
Il T, — T"a, ||| < (MD)"{exp [ayd"/N (2" — 1)] — 1} |||z, — .||

so for N sufficiently large ||| T"®, — T, ||| < |||%, — «.]|| and T7 is a
contradiction mapping on C(Y). Hence there exists one and only one
x e C(Y) such that Tx = « and, as mentioned previously, A is thus a
one-to-one mapping of C(Y) onto C(Y).

That A is || - ||,-continuous is trivial and hence we turn to the
problem of showing A~' is continuous in the || - |, norm. If y, and
¥, are any two functions of C(Y) and =z, 2, are the corresponding
(unique) solutions of (4.6) we define for each of the functions y;(j =
1, 2)
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i(P) = ¥(p)
Zian® = U0 + | 60,6 @)@ (1=0,1,2, ).

Then, if I'(p) = Y(p) — {a} and

we have

[%1,041(P) — o,nsa(D) | = [ 9:(D) — ¥:(D) |
* MSM, | 20,0(§) — %2,u(8) | d7(€)
(4.13) < | y®) — yop) | + M[V(p) — 1]
8 [S) | @1,0(8) — s,4() |2dr(§)]”2 ,

For e C(Y) we write ||z, = {S [m(é)]z’dr(é)}”z, and assume for an
r)
induction step that for p in Y

12 = @l 5 19 = llft + 300 V(G250 — 1] @ - 1)

where D = V(b),b = (b, b,, +++), and the sum on the right hand side
of (4.14) is taken to be zero if » = 0. Then (4.14) holds if n =20
since z;, =y; for j =1,2. We now assume (4.14) and verify it for
n + 1. Inserting (4.14) into (4.18) and using Minkowski’s inequality
and (4.12) we get

| @4 ms1 — Topmts s

= Hy1 - y2”t + MHyl - ?lelt
2 1/2 n k+2 1/2
A(E) -]+ Bwew - v v(E) - 1]
=l = wllft + S - 1)/[V(-(—l;tT1)—,) -1]"

so (4.13) holds for » + 1. Letting ® approach infinity and setting
t = b we have

I =zl < o = wllt + S0 - v Y2 1)

since {z,,} converges uniformly to ; on Y. Now

V&) 1= o)
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|
.
|

so the series converges and thus A~ is ,~continuous on C(Y).
Finally, we mention that integral equations in N variables,
1 < N < o, and of the type discussed in Theorem 4.2 can be solved
using the analogue of Wiener measure described by J. Yeh in [11, 12].
He only discusses the case N = 2 but the necessary modifications are

rather direct.
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