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A GENERALIZED STOCHASTIC DERIVATIVE ON THE
KONDRATIEV-TYPE SPACE OF REGULAR GENERALIZED
FUNCTIONS OF GAMMA WHITE NOISE
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This paper is dedicated to the blessed memory of my first teacher Professor Yu. L. Daletsky.

ABSTRACT. We introduce and study a generalized stochastic derivative on the Kon-
dratiev-type space of regular generalized functions of Gamma white noise. Properties
of this derivative are quite analogous to the properties of the stochastic derivative
in the Gaussian analysis. As an example we calculate the generalized stochastic
derivative of the solution of some stochastic equation with Wick-type nonlinearity.

0. INTRODUCTION

Let S8’ be the Schwartz distributions space, 1 be the Gaussian measure on &’. As is
well known, every square integrable function f € L?(S’, ) can be presented in the form

(0.1) f=Y (Ha ™),
n=0

where {(H,, f(™)}22, are the generalized Hermite polynomials, f() € HE™ H (in the
simplest case) is the complexification of L?(R), ® denotes a symmetric tensor product.
A stochastic derivative D : L*(S', ) — L(H,L*(S’, 1)) can be defined on its domain
{feL?S, p): >0 nn|fM[2, < oo} by the formula

(0.2) (Df) (™M) Z Hy 1, (f™M,gM)) vgV e H,

where (f(™, g1} € H®"~1 is defined by
((f(”),g(l)%h("’l)) - <f(n) R & g(l)> Vh(n—1) ¢ 1®n—1

(here (-, -) denotes the scalar product in H®").

In the paper [1] Fred E. Benth extended the derivative D on the Kondratiev gener-
alized functions space (S)~! (elements of (S)~! can be presented in the similar to (0.1)
form, but the kernels {f(") 15 are singular). This generalization is useful for different
applications. For example, as opposed to L?(S’, 1), in the space (S)~! one can introduce
the Wick product ¢ by setting for the Hermite polynomials (H,,, f("))O(H,,, ™) =
(Hpym, f™M@g™), and D is a differentiation with respect to ¢, for all F,J € (S)~!
D(FOJ) = (DF)OJ + FO(DJ). Using this result (and another properties of D) one
can study properties of solutions of stochastic equations with Wick type nonlinearity.
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Another possible applications are connected with the fact that the stochastic derivative
is the adjoint operator to the extended (Skorokhod) stochastic integral.

If instead of the Gaussian measure we consider the (introduced in [12]) Gamma mea-
sure ;1 on 8’ (see the definition in Section 1) then the analog of representation (0.1) for
each f € L?(S', ) (with the generalized Laguerre polynomials instead of the Hermite
ones) holds true; but the kernels {f(™ 1}, belong to special Hilbert spaces 'Hgﬁ% (see

[11] and Section 1), these spaces have the structure more complicated than that of H®".
Such a situation is natural because the Gamma measure does not have the so-called
Chaotic Representation Property, see, e.g., [8] for a more detailed explanation. But if
we construct a stochastic derivative on L2(S’,u) or on wider Kondratiev-type spaces
by analogy with (0.2) (on L?(S’, ) such a derivative is the adjoint operator to an ex-
tended stochastic integral) then the mentioned property of the Gamma measure leads to
complications with a study of this derivative. Nevertheless, in the paper [7] the author
generalized the results of [1] to the Kondratiev-type space (S’)" of nonregular generalized
functions of Gamma white noise. But (S') is too wide a space and the kernels from
the natural orthogonal decompositions of elements of (S’)" belong to the distributions
spaces without “good” description, this is inconvenient for applications. Moreover, the
“specifics” of the Gamma measure are such that the generalized stochastic derivatives
on (8") and on L?(S’, i) are different (see [7] for more details).

The main aim of this paper is to transfer the results of [7] to the Kondratiev-type space
(L)1 of regular generalized functions of Gamma white noise. This space is smaller than
(8") and there is no the mentioned problem with the natural orthogonal decompositions
of elements of (L?)~!. Simultaneously it turned out that all main results of [7] can
be transferred to (L?)~!. Moreover, the generalized stochastic derivative on (L?)~! is
a direct generalization of the corresponding derivative on L?(S’, ). Finally, we note
that properties of our derivative are quite analogous to the properties of the stochastic
derivative in the Gaussian analysis.

The paper is organized in the following manner. In the first section we recall some ele-
ments of the Gamma analysis, including the stochastic integration and the Wick calculus.
The second section is devoted to the generalized stochastic derivative on (L?)~!.

1. PRELIMINARIES

Let o be a non-atomic positive regular o-finite measure on (R, B(R)) satisfying some
additional condition, see Remark 1.1 for details (here and below the symbol B denotes the
Borel g-algebra). We denote H := L?(R, ) (the space of square integrable with respect
to o functions on R). Let S be the Schwartz test functions space on supp o (if, e.g., o is
the Lebesgue measure then S is the usual Schwartz space of rapidly decreasing infinitely
differentiable functions; a more detailed description of S is given in Remark 1.1). As is
well known, there exist Hilbert spaces H, = H,(R) C H, p € N, such that there is the
nuclear chain

S'=indlimH_y DH_, DH=HoDH, DprlimH, =8,
p’ €N p’eN
where the spaces H_, (p € N), &’ are dual to H,, S with respect to the zero space
H. Note that one can select spaces H,, (p € N) such that for each p > p’, we will have
|-|p > ||y (here ||, denotes the norm in H,, p € Z, in particular, |- o = |- |%). We
preserve the notation |- |, for norms in the tensor powers and complexifications of H,,
pEZ.

Remark 1.1. Let us describe the construction of the spaces H,, p € N, in details, fol-
lowing [11]. Let (ej);io be the system of Hermite functions on R. For each p > 1 we

denote by 7—~{p = ﬁp(R) the Hilbert space that is constructed by the orthogonal basis



A GENERALIZED STOCHASTIC DERIVATIVE ... 365

(ej(2j + 2)—17);';0, and assume that the measure o is such that for some € > 0 the space

Hi e is continuously embedded into H = L2(R,0). Further, let O, : H, — H be the
embedding operator. Without loss of generality one can suppose that for defined above &
the operator O14. is of Hilbert-Schmidt type (for example, if o is the Lebesgue measure
then one can put ¢ = 0). Now we can put H, = ﬁp+g|KER o,.. (the Hilbert factor
space), S := pr lim ¢y H,,.

pte

We use the index C to denote complexifications of corresponding spaces. By (-, -)
denote the (real) dual pairing between elements of S¢. and S¢ (and also H_,, ¢ and H, ¢),
this pairing is generated by the scalar product in H. This notation will be preserved for
pairings in tensor powers of spaces. Let F be the o-algebra on S’ generated by cylinder
sets.

Definition 1.1. The measure p on the measurable space (S, F) with the Laplace trans-
form

L) = / =N y(da) = exp{—(1,log(1 - A)}, 1>A€S,
is called the Gamma measure.
The correctness of this definition was proved in [12].

Remark 1.2. Note that [, can be continued to a function holomorphic at zero. A more
detailed description of u is given in [12].

Remark 1.3. The term ”Gamma measure” is connected with the fact that p is the
measure of the so-called Gamma white noise, see [12, 9, 8] for a more detailed information.

By (L?) = L*(S', 1) we denote the space of complex-valued functions on &’ square
integrable with respect to p, and construct orthogonal in (L?) polynomials. Let « :
Sc — Sc be the function that is defined on some neighborhood of 0 € S¢ by the formula
a(\) == ;2. We define the so-called Wick ezponential (a generating function of the
orthogonal polynomials)

(1.1) cexp(x; \) At W = exp { (z, %> —(1,log(1 = M)},

where A € Uy C Sc, © € S’, Uy is some neighborhood of 0 € Sc.

Remark 1.4. Note that (1.1) is the infinite-dimensional analog of the generating functions
of the one-dimensional Laguerre polynomials. These polynomials are orthogonal ”with
respect to the one-dimensional Gamma measure”, see, e.g., [16].

It is clear that : exp(z;-) : is a function on S¢ holomorphic at zero for each x € S'.
So, using the Cauchy inequalities (see, e.g., [4]) and the kernel theorem (see, e.g., [3])
one can obtain the representation

1
n!

oo

sexp(x; A) = Z

n=0

(Ln(2), A", Ly(z) € SL°", X e S,

here and below ® denotes a symmetric tensor product, A¥° = 1 even for A = 0. (Note
that actually for = € S, L,,(z) € &'*™.)

Definition 1.2. The polynomials {(L, (), f(™), f0) ¢ Sg”, n € Z4 } are called gener-
alized Laguerre polynomials.

In order to formulate a statement on orthogonality of the generalized Laguerre poly-
nomials we need the following.
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Definition 1.3. We define the scalar product (-, )¢, on ng by the formula

n!
<f(n)7g(n)>ert = Z —

o 0k s) sl
klj,s;€N: =1, k, Iy >la>>lg, 1 k ol k
lys1+-+Hlgsp=n

n
></ f( )(7'1,...,7'1,...,Tsl,...,7'31,...,Tsl+..‘+sk,...,71@1+...+3k)
(1.2) RS1+ - +sg N——
ll ll lk
n
><g( )(’7'1,...,’7'1,...,’7'517...,7'51,...,T31+..4+Sk7...,T51+4..+sk)
——
I 151 I

X o(dr)...o(dTsy+.ts,)-

By | - |ext denote the corresponding norm, i.e., |f™[2,, = (f), f0)) ..

ext —

Example. It follows from (1.2) that for n = 1, (f(V, gy = (f®), gM). Further, for
n=2,

<f(2)ag(2)>emt = (f(2)79(2)> + / f(z)(T, 7)9(2)(7, 7)o (dr);
R
for a general n € N, (f("), g™y, = (f(0) gy ...

Theorem 1.1. [12]. The generalized Laguerre polynomials are orthogonal in (L?) in the
sense that

AL (@), PO (L (), 9 a(d) = Sl £, 9" .

By H™) (n € N) denote the closure of Sg" with respect to the norm |- |, (see Defi-

exrt
nition 1.3), 'Hg;)t :=C. For ™ e ngz we define (L?) 3 (L, f0) := limy_ o0 (L, f,g")>
in (L?), where SF" > f,g”) — f (as k — o0) in ngz (the correctness of this definition
can be proved by analogy with the classical Gaussian case, see also [9, 7]). It follows
(n)

ext

from results of [11] that the generalized Laguerre polynomials with kernels f(™ ¢ H
form an orthogonal basis in (L?).

Now let us introduce the Kondratiev-type spaces of regular test and generalized func-
tions. First we consider the set P := {f = ZnNi()(Ln,f(")>, f™ e Hg’;,{, Ny €eZy} C

(L?) of polynomials and Vg € N introduce on this set the scalar product (-, ), by setting,

N n N, n
for f =3 20(Ln, ™), g =32, 20(Ln, g"™),
min(Nf,Ng)

(f9)q:= > ()22 (f™, g™ ep.

n=0

Let || - ||, be the corresponding norm: || f||, = \/(f, Fqg= \/zgio(n!)22q"|f(") 2 4

Definition 1.4. We define the Kondratiev-type spaces of ("regular”) test functions (L?)

(¢ € N) as the closures of P with respect to the norms || - [l¢; (L)' := pr lim ¢y (L?)].

1
q

It is not difficult to see that f € (L?)} if and only if f can be presented in the form

(1.3) F= ALn, £y, F™ e
n=0
with -
IF12 = (20| fM]2,, < oo,
n=0

therefore the generalized Laguerre polynomials play a role of an orthogonal basis in (LQ);.
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It was proved in [8] that Vg € N (L?)] — (L?) and this embedding is dense. Therefore
one can consider the chain

(137" = ind lim(L3) "} > (L2)7 > (L3) > (L2)} > (L),

1
-q
where the spaces (Lz) , (L*)~" are dual correspondingly to (L?)}, (L?)' with respect
to (L?).

Definition 1.5. The spaces (L2) , (L?)~1 are called the Kondratiev-type spaces of
regular generalized functions (cf. [5 ])

It is easy to see that F' € (L2) if and only if F' can be presented as the formal series

(1.4) F=S (L, Fm), pm ¢y

m=0

eactv
with
oo
IF|2 g =Y 279 FU™]2,, < oo

m=0
Moreover the generalized Laguerre polynomials play a role of an orthogonal basis in
(L?)Z} in the sense that for F, J € (L?)Z} we have (F, J)_q = Yoo, 279m(F(™) M),

(here (-,-)_q denotes the (real) scalar product in (L2)7 |F||—q = 1/ (F, F)_g; the kernels

Fm) gm) ¢ ngt are from decompositions (1.4) for F,.J correspondmgly)

By {(-,-)) denote the dual pairing between elements of (L)~} ¢ and (L?)} (correspond-
ingly (L?)~! and (L?)!), this pairing is generated by the scalar product in (L?). If
F e (L*)Z) and f € (L?)} then we have

= Z (0 foy
n=0

where F()| f(") ¢ 'Hewt are the kernels from decompositions (1.4), (1.3) for F and f,
respectively.

Now let us recall the construction of the extended stochastic integral on the space
of regular generalized functions (see [8] for a more detailed presentation). By analogy
with the classical Gaussian analysis one can consider the compensated Gamma process
Gs = (L1,10,5)) € (L?) (s € R4) on the probability space (', F, p) (from this point of
view p is the measure of the Gamma white noise G, formally G, = (L1, ds), where Js is
the ”concentrated at s” delta-function, see more details below). Let F' € (Lz) ® Hc,
g € N. Then (see (1.4))

(1.5) Fo= " (L, F'™), F"™ e 1) @ He.

Lemma 1.1. [9]. For given F' e H™ @He and t € [0, +00] we construct an element

ext 7’
[ t) € Hezl;_l in the following way. Let us consider a sequence {fi(ﬁn) € ng ®$@}Zl

such that F™ = lim;_, o fim) m HE:;? ® He and put
J?’(m) (7_1 T 7_) L {fi(:—L)(le'-7Tm)1[0,t)(7—)7 ifT?éTh...,T;éTm,
sy imy T

[0,8)4 0, n other cases,

f(m) = PfOt) ;» where 1oy (7) denotes the indicator of {T € [0,t)}, P is the sym-

[0,8),
(m+1)

ot This limit does not

metrization operator. Then F[(o"g = lim; o ]/‘7[(0”32 n H
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depend on the sequence {fi(f.n)}zl and the estimate

‘F\[(m)|ewt S |F(m

)
0,t) ‘Hg;;’ ®He

holds.

Definition 1.6. Let F' € (L2):é ® He, ¢ € N. For each ¢ € [0,400] we define the
extended stochastic integral fot F,dG, € (LQ):}Z by setting
o0

t
(1.6) /O FdGy =" <Lm+1,F[gj;§>,

m=0

where the kernels ﬁ[grg are constructed in Lemma 1.1 starting with the kernels Fm

from decomposition (1.5) for F. If F € (L?)~! @ Hc then fot F.dG, € (L*)~.

The correctness of this definition was proved in [8].

Note that fg F,dG, is a direct generalization of the defined in [9] extended stochas-
tic integral on (L?) ® Hc, and therefore fot FSJGS is a direct generalization of the It6
stochastic integral (see [8, 9, 7] for more details).

Finally, let us recall elements of the Wick calculus on (L?)~! (a more detailed presen-
tation is given in [8]).

Definition 1.7. For F € (L?)~! we define the integral S-transform (SF)()), A belongs
to some neighborhood of zero in Sc, by setting (see (1.1))

(SF)(A) := (F’: exp(5 A) 1)

The correctness of this definition was proved in [8].
Note that a simple calculation gives

(1.7) (SE)(A) = i<F(n)7>‘®n>ertv
n=0

where F( € H") (n € Z4) are the kernels from decomposition (1.4) for F. In particular,

ext

(SF)(0) = F© 1 =1.

Definition 1.8. We define a set B (a characterization set of (L?)~! in terms of the
S-transform) by setting B := S((L?)™!) = {K € Holo|3F € (L*)~': K = SF} C Holy
(see [8]), where Holy (see, e.g., [13]) is the set of germs of holomorphic at zero functions
on Sc.

Remark 1.5. In this paper we do not need a topology on B. Nevertheless we note that
Holy was introduced in [13] as a topological space, therefore it seems to be natural to
introduce on B the induced from Holy topology; in this case S will be a topological
isomorphism between (L?)~! and B.

Proposition 1.1. [8]. The set B is an algebra with respect to the usual (pointwise)
multiplication of functions. Moreover, if K € B and h : C — C is a holomorphic at K(0)
function, then K(-) := h(K(-)) € B. In particular, for each entire h : C — C and K € B
we have h(K) € B.

Definition 1.9. For F,J € (L?)~! and a holomorphic at (SF)(0) function h : C — C
we define the Wick product FOJ € (L?)~! and the Wick version of h h®(F) € (L?)~!
by setting

FOJ =S~ YSF-SJ), hO(F):=S"'h(SF).

The correctness of this definition from Proposition 1.1 follows.
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Remark 1.6. It is easy to see that if F' € (L?)~! and h from Definition 1.9 is presented
in the form h(u) = Y07 hy(u — (SF)(0))"™ then hO(F) = Y07  hn(F — (SF)(0))"
where for n € N FO? .= F( ... OF, FO0 .= 1.
—_———
n times

In order to make calculations with Wick products and with Wick versions of holomor-
phic functions we need coordinate forms of these objects.
Lemma 1.2. [8]. Let n,m € N, F(") ¢ 'Hg%, Jm e Hg’;?. We construct the element
F) o gim) ¢ 'H(n+m) by the followmg way. Let Sg" E) Fé”) — F) g5 k — 0o in ngz,
SE™ > J(m)—>Jm) as k — oo in H™ We put

e:ct
(F<">J(M>) (t1, s tnitnaty - tngm)

; vie{l,...,n},
_ FO by, )T (bt ey ), vajE{nJere,,{“’nJan}} o
0, in other cases

(Fm,]\(m))k = P(F(M) Jm), where P is the symmetrization operator. Then F™ o
Jm = limkﬁm(FﬁJ\(m))k m H&ij), this limit does not depend on the sequences
(FMyee o, (I . Forn =0 we put F© o Jm) .= F©) jm) ¢ 1™ (£O) ¢ C), by
analogy F™ o JO) .= () j(0) H(n Forn,m € Z,

|F(n <>J<Tn)|ea;t S |F(n)|ezt"](m)‘ext

Remark 1.7. Note that nonstrictly speaking F(") J(m) is the symmetrization of the func-
tion

—_~—

F(n)J(m)(tl’ s 7tn;tn+la v 7tn+m)
v
— F(n)(tlv s atn)J(m) (tn+17 s 7tn+m)7 ZfV]E{n 16{17n+:;}}; ti#t; 0
. 0, in other cases
with respect to n + m variables.

Remark 1.8. Let us consider the riggings
S S 588 LB S HEn 5 880 peN,

and let U, S' ") S{C®n be the natural isomorphism between S(’C( and S(. ®n, i
VEG) € SEW, wF € SEM (FU FO)ear = (UnFld, f™) (here by (-, -)ear denote

exrt exrt
the dual pairing between elements of S¢ ™) and 83”7 this pairing is generated by the
scalar product in ’Hwt) One can prove (see [8]) that for F(") ¢ ’H(n Jm e He’;?
U,.- +m(U FM™®&U,,J™) can be continued to a linear continuous functional on Hegjm)

that coincides with F(™) o J™) je., F(M o J) = U ! (U, FMERU,,J™).

It follows from results of [8] that the "multiplication” ¢ is associative, commutative,
and distributive (over the field C).

Proposition 1.2. Let F,J € (L?)~! and a function h : C — C be holomorphic at
(SF)(0). Then FOJ and h®(F) can be presented in the form

[e*S) k
FOJ =Y (L, Y F™ o gk,

k=0 n=0

00 k
=h0+Z<Lk,Zhn Z Fm) oo plma)y,
k=1 n=1

mi,...,mMnp ENmy+---+m, ==~k
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where the coefficients h,, € C (n € Zy) are from the decomposition h(u) =Y by (u—

FOYn . p) g ¢ H("t are the kernels from decompositions (1.4) for F,J. In particu-
lar,
(L, FTYO (L, JT™Y = (L g, F™ o JM),
Proof. Tt was proved in [8] that for F(™) € H‘(,;;L Jm e Hi’;?, A€ Sc
(18) <F(n)7 )‘®n>emt<=](m)a )\®m>emt = <F(n) < J(m)7 )\®(n+m)>ezt~
Using this fact and (1.7) we obtain
e}
FOJ =S~ (SF-SJ) = 5—1< D (PO NS (T, A®’">m>

n,m=0

=S‘1( > <F<”><>J<’">,A®<"+m>>m)

n,m=0
oo k oo k
-1 <Z<Z ) <>J(k*n)’)\®k emt) Z L]m ZF(TL) o J(kfn)>;
k=0 n=0 k=0 n=0
hO(F) = S~ h(SF) Slh( (Fm A®m>m>
=0

-1 (hO‘Fihn( i Fm ,AET e:::t)n)

=1

=ho+57" ( by Yo (PO NIy (FO, )\®m”>m)
n=1 M yeeny my=1

=ho + Sl( hy, Z (Fm) o ..o Fmn), )\®(m1+"'+m"))emt>
n=1 mi,...,mp=1

oo k
- 51(Z<Z h 3 Fma) <>---<>F<mn>7,\®k>m)

k=1 n=1 MY,yenny muy €ENimy+---4+m, =k

+§:(Lk,2hn > Fm) oo plma)y,
= n=1

mi,...,mp ENimy+--4+my, =k

where F(), J) ¢ Hglt are the kernels from decompositions (1.4) for F,J correspond-
ingly. |

Remark 1.9. In the classical Gaussian analysis the (Gaussian) Wick exponential coincides
with exp®((H1,A)) (here Hy(x) = x is the kernel of the generalized Hermite polynomial,
see, e.g., [13] for more details). But now
= 1 = 1 1
exp®({L1,\)) :Z (Ll,/\> = Z <Ln,x> ) #:exp(A) == Zﬂ s AT
n= 0 n= 0 n=0
and therefore the inherited from the Gaussian analysis term ”Wick exponential” for
cexp(+; A) @ is, strictly speaking, inaccurate. Similar situations are typical for the Gam-
ma analysis.

There is a simple interconnection between the Wick calculus and the stochastic in-
tegration. In order to explain this interconnection let us consider the Kondratiev-type
space of nonregular generalized functions (S’), this space can be constructed by ana-
logy with (L?)~1, but with using of singular kernels in decompositions of type (1.4) (see
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[9, 7, 8] for details). One can consider the Gamma white noise at s € Ry G, = (L1, ;) as
an element of (§’)’, and construct for ¢ € [0, +o0c] and F € (L?)~! ® Hc the Pettis-type
integral fot F,0GLo(ds) € (S'), i.e., this integral is a unique element of (S§’)" such that

( / F.0Go(ds), f) = / (F.OG!, fyo(ds) i € (S)

(here (S) is the corresponding to (S’)" test functions space, see [9, 7, 8] for details;
F, € (L?)~1 c (8') is a representative from the corresponding equivalence class).

Theorem 1.2. [8]. For allt € [0,+00] and F € (L*)™' @ Hc fg F,0Go(ds) can be

extended to a linear continuous functional on (L?)! that coincides with fot Fsc/l\Gs, i.e.,

t t
(1.9) / F0G.o(ds) = / FLdG, € (12)!
0 0

By another words, one can ”forget” now about the spaces (S) and (S’)’, and operate
with ¢ in the left hand side of (1.9) as with the usual Wick product.

2. GENERALIZED STOCHASTIC DERIVATIVES

We begin from some "technical preparation”. For F(") ¢ Hgi and f(™) ¢ Hg;?
n > m) we define a "pairing” (F™, £y € H""™ 1y the formula
g

exrt

<<F(n)7f(m)>ezt’g(nfm)>ezt — <F(n),g(nfm) Of(m)>ezt vg(nfm) c H(n—m)

ext

(see Lemma 1.2). Since
[(E, g0 0 f) ] < TF Leanlg™ ™ 0 f0ear < TF™ el g™ ™ leae £ ot
this definition is correct and
[E, ) catlewe < TF el £ ot

In order to define an extended stochastic derivative on (L?)~! we need the following
statement.

Proposition 2.1. [7]. Let F™ ¢ Hwt, n € N. Then there exists a unique F(™ () €
MV @ He such that

ext
(2.1) / FO(D D (Do(dr) = (F™, f D)0 e HTY wvr® e He
R
and
|F(n)(.)‘Hgt_l)®Hc = |F(n)|ewt-

Definition 2.1. Let F € (L?)~!. We define the generalized stochastic derivative d.F €
(L*) 7! ® Hc by setting

(2.2) O.F = Z L1, F™ (),

where the kernels F(")(-) € HY ® Hc are constructed in Proposition 2.1 starting from

ext

the kernels F(") ¢ ngz from decomposition (1.4) for F.
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Let us prove the correctness of this definition. Since F' € (L?)~!, there exists ¢ € N

such that F' € (L2):zq71) and therefore || F'||_,—1) < co. We can estimate as follows:

(o)
2 _ —q(n—1),.2 n 2
”aF”(Lz):;@HC = z_:lz a(n=Dp2 | pn) () e

<293 22 "2~ EM2 < 9. 203 P2 ) < oo
n=1

(we used the equality max,cn[n?27"] = 9/8). Hence 0. is a well-defined linear continuous
operator acting from (L?)~! to (L?)~! ® Hc.

Remark 2.1. Let us consider a generalized differential operator (f(™,: D :®™) ., (with a
constant coefficient f(™) € HS;?) that is defined on monomials (L,,, F(™) (F() ¢ Hgﬁ)
by the formula

n!

<f(m)7 :D :®nL>ezt<Ln7 F(n)> = 1{an} ( <Ln7m7 <F(n)7 f(m)>ewt>a

n—m)!
where 17>, denotes the indicator of {n > m}. This operator can be continued by
linearity and continuity on (L?)} (¢ € N) and can be used in order to study differential
equations on (L2)(11 by analogy with [10]; another applications are connected with the
stochastic integration (see, e.g., [8]). Note that formally 0. = (6.,: D :)czt, where § is
the delta-function. The operator of this type in the Gaussian analysis is called the Hida
derivative (see, e.g., [6]).

Remark 2.2. Note that Definition 2.1 is a direct generalization of the definition of the
stochastic derivative on (L?), see [7]. But as it was explained in [7], this definition can
not be "transferred” to the space of nonregular generalized functions (S’)', therefore in
a sense (L?)~! is a "more natural” space for study of the stochastic derivative than the
space (S')".

In [8] the operator 9. was introduced by formula (2.2) on the space (L?)} (¢ € N).
Then it was established that 0. is connected with the extended stochastic integral by the
formula

(2.3) « /0 FdG,, f) = /O (Fy, 0, f)o(ds), Vit e [0,+00),

where f € (L?)}, F € (L2):é ® Hc, q € N. For the operator 9. on (L?)~! we have the
similar property.

Theorem 2.1. Let F € (L?)~7!, f € (L*)! @ Hc. Then

(2.4) (F, / £.G.) = / (O.F, f.)o(ds), Vi € [0, +o0)]

Proof. First we note that Vg € N

o0

t
I / fodGslg = Zo“” +1))220 D 2

(oo}
<2 Yl 022
<9- 2‘1_2||fH?L2)}q+1)®Hc < 00
see (1.6)), here f.(n) e H™) ® Hc are the kernels from decomposition (1.5) for f, f(n) €
ext [0,t)
H™ Y are constructed in Lemma 1.1 starting from f™); therefore fot f+dG, € (L)' and

ext
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the left hand side of (2.4) is well-defined. Further, using decompositions (1.4) for F' and
(1.6) for fg fsdGs we obtain

o0

(F, / £G4 <Lm,F(m)>, S (L1, GO

m() n=0

Z 'fl+1 F(n+l f[Ot)>elt

On the other hand, using decompositions (2.2) for 0.F and (1.5) for f. we have

oo o0

(OF £ = (O (4 1)(Ln, PP ), S (L, 170

m=0

n=0
- Z 4+ DUFCFD(), 1) .
Therefore in order to finish the proof it is sufficient to show that

t
FO, i bt = [ (FO(), 50 o)
0
but this equality was proved in [8]. O

Remark 2.3. Formula (2.4) (in the same way as (2.3)) can be rewritten in the form

t A = t 1 olas) = t 1 g S
(7, / f.dG) = / (F. 01 f.)o(ds) = (F, / 9! f.o(ds)),

where 8! is the adjoint to d. with respect to the scalar product in (L2) operator. Therefore

[ s = [ otgots)

The analogous result is well-known in the Gaussian analysis, see, e.g., [6].

For further presentation it will be convenient to introduce another ”stochastic differ-
ential operator” D, in a sense D is equivalent to 9. (see Proposition 2.2 below).

Definition 2.2. We define a generalized stochastic derivative D : (L?)~! — L(Hc,
(L?)71) (here and below £ denotes a set of linear continuous operators) by the formula

oo

Z n 1, F( >ext>7

where F(™ € H™) (n € N) are the kernels from decomposition (1. ) for F e (L?)~!

ext

Hence, for f =300 (L, f™) € (L?)! (see (1.3)) and gV € Hc = Hext we have

oo

((DF)(g™M), ) = (n+ UFCTD f o gy,

n=0
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Let us prove the correctness of this definition. Since 3¢ € N such that F € (L?)_}
we can estimate as follows:

o0

(D) (g™M), ) < D tn+ DIFETHD, f0 0 gl1) |

n=0

< 4 DIFC Dl g s

(g—1)°

= [gWcat Z n1207/2| ()| (n 4 1)27 7227 (a2 plet D)

n=0
< 9(1)|m\l Z(n!)”q”lf(”)l?ztd Y l(n+1)22-m]2- (@ bn oD,
n=0 n=0

3 q;l s
< gV eall Fllg - 5 - 272 JZT(‘?‘”WH)IF("“)Ext
n=0
<3-2°% gD eat| fll Fll - (g-1) < o0

(because maxnez+ [(n+1)227"] = 9/4). Therefore in fact (DF)(o) € L(Hc, (L*)~!) and,
moreover, Yg(!) € He (Do)(g™M) is a linear continuous operator acting from (L?)~' to
(L)

Remark 2.4. Note that (DF)(o) = (0,: D )¢zt F' (see Remark 2.1).

Proposition 2.2. For all F € (L?)7!, g e He

(25) [ 0P gV st = (OP)) € (1)

Proof. Using (2.1), Vf = 3.0°° ((Ln, f™) € (L?)! (see (1.3)) we obtain
([ 0P g ()otds). 1)

oo

/ Z (74 1) (Lo, FO4D ()0 (5)r(ds), S (Lns £

n=0

N /]R Z(n + DUECT (5), £ earg™ (s)o (ds)

=S +1)Y / FOMD (5)g0 (5)0(ds), f™) e

n=0
=D+ DIEFC, g0 eor, [y = 3~ (n+ DUFCD, 0 0 90) oy
n=0 n=0
= ((DF)(g™), )
The proposition is proved. O

Theorem 2.1 can be reformulated ”in terms of D” as follows:

Theorem 2.2. For all F € (L?)~!, f € (L)' and gV € Hc

(F. /OOO £ -9V (s)dGy) = (F, (L1, gM)) = ((DF)(g™). f).
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Proof. First we note that the equality fooo f- g(l)(s)c?Gs = fO(L1,g™M) follows directly
from Lemma 3.1 in [9]. Further, using (2.4) and (2.5) we obtain

X dey = [ ()00 (ds
(7, / £ -9V (5)dG.) / (O.F. f - gD (s))o(ds)
y / 0,F - gV(s)a(ds), ) = (DF)(gV), £).

The theorem is proved. ]
Let us study another properties of the operator D.

Theorem 2.3. For any F € (L?)~! the kernels F(") ¢ H
satisfy the equalities

cwt from decomposition (1.4)

n 1 n
(26) (F™.gi" o0 gl)ee = SBD"F)(g” 00 g) Vol gl € He,
where E denotes the expectation.

Proof. First we note that for F' € (L?)~! and ggl) € He

OF) ) = 3 (4 1)L, (FOD gDy, ) € (22)7
m=0

where F(™ € H™ m € N are the kernels from decomposition (1.4) for F. Applying D

ext
0 (DF)(g%l)) we obtain
(2.7)
(D(DF) (g}’ = 3 (m A 1)+ 2) (L, (P 610 i, 687 et € (£7) 7
m=0

(here g ) e He).
Lemma 2.1. Let n,m,k € Zo, n >k +m. For F™ e H™) ) ¢ 1{m) gk) ¢ )
(E, £ et g™ ear = (FT, g8 0 f0) € HETT™.

Proof. Taking into account the associativity of o, Vo —k=m) ¢ Hegt F=™) e obtain

<<<F(n) f(m)>ea:ta g(k)>e:cta W(nikim»ewt = <<F(n)a f(m)>eacta w(nikim) ¢ g(k)>e;ct
= (F0), on=k=m) o g®) o f0m)) oy = ((F), g8) & f0m)) oM hmm)) oy

The lemma is proved. O

Considering the result of Lemma 2.1 (and the commutativity of ¢), we can rewrite
(2.7) in the form

(D*F)(g{" o g5") := (D(DF)(g5")) (45"

(m+1)(m 4 2) (L, (F+2 g 6 gfy .

-

0

3
Il

Now it is easy to show by induction that

= (m+n)! et
28)  (D"F)(giVo-og) =3 %@m’ (Fmm) o0 oo gy, .
m=0 '
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Therefore,
E(D"F)(g}" o 0gi)) = ((D"F)(gi" o---0 M), 1))
Z m+n 7<F(m+n)7g§1) 0"'097(11)>6xt>a1>>
n(F(™ "'Ogﬁf)%n-
The theorem is proved. O

Remark 2.5. In the classical Gaussian (and Poissonian) analysis one can write the cor-
responding analog of formula (2.6) in the form F™ = LE(D"F). Now this form is

incorrect because elements g§1) <O gn M e HEZ% do not form a total set in Hgm)t Nev-
ertheless, it is possible to generahze the operator D" such that formula (2.6) will be

rewritten in the ”classical” form. Namely, considering (2.8) we can define for arbitrary
F e

(D F)(f( )) = Z()T<Lma<F( * )7f( )>emt>'
The operator (D"o)(f(™) is well-defined as a linear continuous one in (L?)~!. In fact,
for each F' € (L?)~' there exists ¢ € N such that F € (L?)"} (q—2) and we can estimate
as follows:

|
[0 )2, = 1 S PE g (e oy )2,
m=0 ’

EOO —qm (m+n) m+n n
2 ? ( ) |F * ‘2xt|f( )|e:vt
0 m

IN

m

(n'> |f(n) |2 Z 9- qm22(m+n) |F(m+n)‘

m=0

— 2qn(n|)2|f(n)| Z 29— (g— 2)(m+n)|F m-+n)

m=0

< 29 (nl)?| SV |2, 1 F|2

e;vt

(q2<OO

(we used the estimate W =nlCm,,, <nl2m+). Now VF € (L)L, Vf™) € H")

exrt

E@F)() = (3 T, (PO 1)) 1) = (PO, 00
m=0 :

this equality can be formally rewritten in the form F(™ = %E(D”F ).
Finally we note that (D"F)(f™) = (f(™ : D :®") . F (see Remark 2.1). Therefore

we proved that the generalized differential operator (f(™,: D :®") ., can be continued
to a linear continuous operator on (L2)~!

As is well known, in the classical Gaussian and Poissonian analysis the analog of the
operator D can be constructed as a pre-image of the directional derivative under the S-
transform (see [7] for more details). In the Gamma analysis the situation is slightly more
complicated, nevertheless the similar result holds true. Let us explain this explicitly.

Definition 2.3. Let g € Hc. We define the "directional derivative” Dy : B — B (see
Definition 1.8) by setting for (SF)(-) = Y00 ((F™, .2, € B

o0

(DgSF)( Z (FO), 20D 6 ) e =3 (n 4 D(FD, g)enr,-©) 0 € B
n=1

n=0
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Let us prove the correctness of this definition. Let SF € B. It means that S~}(SF) =
F =3 (L,, F™) € (L?)7! (here F(™ € HS;I)‘/, n € Z4 are the kernels from de-

composition (1.7) for SF) and therefore there exists ¢ € N such that ||F||2_(q_1) =
Yo 2 e bn|pM 2 L < oo, Let us consider (formally!)

(2.9) STHDGSF) = (L, (n+ 1)(F™D g)er).
n=0
Since
ISTHDSF)|2, =Y 27" (n+ 1)*[(F™Y, )t |2,
n=0

ext ext

< 327 (n+ 1)%2 @R FOHD 2 )2
n=0

9 — S —(g—1)(n n
< Z|g|§xt2q 122 Sy +1)|F( +1)|§xt
n=0

<9 2q_3‘9|2xtHF”2—(q—1) < o0

(here as above we used the fact that max,cz, [27"(n+1)?] = 9/4), series (2.9) defines a
unique element K € (L)™' such that SK = D{SF € B.

Theorem 2.4. The generalized stochastic derivative D of a reqular gemeralized func-
tion F € (L*)7! is a pre-image of the “directional derivative” DS of SF under the
S-transform, i.e.,

(DF)(g9) = S~'(D§SF).

Proof. Using Definition 2.2 and (2.9) we obtain

o0

(DF)(9) = > m{Ln—1,(F"™, g)ear)

n

Il
_

M8

(’I’L + 1)<L’ﬂ7 <F(n+1)ag>ezt> = S_I(D;SF)

3
Il
o

The theorem is proved. ]

Remark 2.6. It was shown in [7] that the natural generalized stochastic derivative on the
space (8") of nonregular generalized functions is the operator D : (S') — L(Sc, (S')')
that can be defined by the formula (DF)(g) = S=YDy4SF), where D, is the directional
derivative in the direction g € Sc. But the operator D can not be identified with 0., and
for a regular generalized function F € (L2)~! and g € S¢ (DF)(g) can be a nonregular
generalized function. Such situation is inconvenient for applications but natural for the
Gamma analysis. The reader can find a more detailed discussion in [7], here we note
only that the operator D can not be continued on (S')’.

It was established in [1] that the generalized stochastic derivative in the Gaussian
analysis is a differentiation with respect to the Wick product. The generalized stochastic
derivatives in the Poissonian analysis and in the Gamma analysis on (S)" have the same
property, this fact was proved in [7]. Let us prove now the similar property of D.

Theorem 2.5. The generalized stochastic derivative D is a differentiation with respect
to the Wick product, i.e., VF,J € (L?)~! we have

(2.10) D(FOJ) = (DF)OJ + FO(DJ).
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Proof. First we note that by Theorem 2.4 Vg € H¢

(D(FOT))(9) = SHD(S(FOT))) =
(DF)(9)0J = ST (S(DF)(9) - 57
FO(DJ)(g) = S~ (SF - S(DJ)(g))

STHDg(SF - 57)),
SN DS (SF) - SJ),
STYSF-D3(57)),

therefore it is sufficient to prove that
(2.11) Dy (SF - SJ) zDg(SF)-SJ+SF~D;(SJ).

Let F(M, g ¢ H™ be the kernels from decompositions (1.4) for F,J respectively.

ext

Then (see (1.7), (1.8) and Definition 2.3)

(SF)(A) = i<F<"’,A®”>em (SI)(A) = iu(’”),A@m%m
n=0 m=0
(SE)Y(\) - (ST)(\) = i (FM) o glm) \&tm)y
n,m=0
Dg((SF)(A) - (ST)(N) = i (n+m)(F™ o g0 A& s g) o,
n,m=0
DY(SF)(\) = i n(FM 220D 6 g) oy,
0

g
m=0
D;(SF)(A) : (SJ)()‘) = Z n<F(n)’)\®(n71) <>g>ezt<<](m)a)\®m>ext7
n,m=0
(SF)N) - Dg(SN)(A) = > m(FM AO™) oy (J A 6 g) oy
n,m=0

Therefore in order to obtain (2.11) it is sufficient to prove that Vn,m € Z
(n+m)(F™ o Jim) \&Mtm=1) ¢ gy

(212) = n<F(n)1 )\®(n—1) < g>ext<J(m), /\®m>ea:t
m(FM A2 (T NS 6 )y

+

+

It is obvious that for n = 0 (or m = 0) (2.12) holds true. Let us consider the case n,m €
N. Note that we can operate with F(), J(m) F(™) o j(m) ete. as with functions. In fact,
since all operations will be "under the integral symbol”, one can select representatives
from the corresponding equivalence classes, the result does not depend on the selected
representatives. Taking into account the symmetry of A®(+m=1) ¢ ¢ (this symmetry
gives us the possibility to rearrange sequences of equal arguments, if these sequences
have equal lengths; for example (A2 ™=V o g)(t, .. 1y, ... tgy ..., tg) = (AEHTDo
—— S——

1 l
9)(tky . ytky. ..y t1,...,t1)), by the full analogy with the proof of Lemma 3.1 in [8] we
—— N——

l l
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obtain (we use the notation of Lemma 1.2)

(n+m)(FM o Jm) \Stm=1) 5 gy
- (n+m)!
_(n+m) Z lil...lzk&!.nsk!

Eolj s €Ng=1,.. k by >1a>--> 1,
lysyi+Hlgsp=nt+tm

x/ (FM o JOY (g, by, by tsy sy b gt e ey bsybtsy)
Rs1+ - +sg N——

ll lk

5t

X (AEOFM=D) 6 V(b1 oty byt b g e by b tsy)
——

ll l] lk

X O'(dtl) . O’(dtsl_i_..._i_sk)
n!

:(7’L+m) E Z/S, l/ o 0 1
1 L] S
’ ’ ’ o " " " . e bpy e x
k/ak”allwualk/751w~a5k/all7~~~:lk//a51s'“wsk//€N~ 1 k 1 k
’ ’ " "
Y>>t >0,
ety o, bl

=m

m!

l//Sll' o S oy 7
1 ...k/,ksl....sk/,.

X /Rsll F(n)(tl’"'?tlﬂ"'7t5/1+'“+5;c,7" '7tsll+“'+s;cl)

+---+s;€,+5'1'+---+sg,,
1 ’
1 lk’

X J(m) (thrlv ceesbng1, .. 7tn+s’l'+~-+s;€/,, s vtn+s'1’+~-+s;c’,,)
—_———

l// "
1 Uiy

—1
X ()\®(n+m ) og)(t1, ... t1,... ,t5/1+...+s;€/, . 7t5/1+...+5;c/7
————

I i,
tn+1, e ,tn+1, B ,tn+s/1/+...+sgc/” PRI ,tn+5/1/+...+5;c/”)
4y 1,

X O'(dtl) e o—(dts/1+---+s;€,)0—(dtn+1) . O—(dtn+5’1’+"'+5;c///)
D g
o 184 | /o
N O SO R T S S ML SRR T EERRE
VY>>, z’l’>~-~>z;€’,,,

1/15/1+A.A+l;€/5;‘,:n' 1/1/5/1/+_..+1

"o
,=m

k! 5Kt

m!

st 1 Sl gl |
T sl

X / , F(n)(tl,...,tl,...,tsll_;'_.‘._i_s;d,.. .7ts/1+...+3;c,)
R"1 —

+---+s;c,+s’1’+---+s;c’,,
l ,
! lk’

X J(m) (tn+17 ceesbng1, .- 7tn+s'l’+m+s;c’,, P 7tn+s’1’+--~+s;c’,,)

l// "
1 U

X [(A@(n+m*1)g)(t1, R ST ’ts/lJr...JrS;"/’ . ,t5/1+..4+5;,,

l/
1 l;c,

379
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bngls ooy bng 1y ooy bngstig T UIEEEE

tn+s”+ s

)_|_]

k!’

llll l//

k!
o(dty)...o(dtsy..qs7,)0(dbni1) ..

where every next term from (n + m) summands in the sum |[...

previous term by the ”shift of arguments”:

('1; 250y 'n4+m—1, 'n+m) - (’n+ma Lye-
etc.
Let A(K' K", 1,.... 0., s, .. 32/7 '1',..
m terms in [...]and B(k;’ [ N L

sum of last n terms in |[..

(dtn+5”+ s

);

k!

s ‘n4+m—2, 'n+m—1)

| is obtained from the

Z,,,sl,.. , S} t.) denote the sum of first
Sk” /1/7 .. g/u 53_/7 .. Sk‘”’ ) denote the

.]. Taking into consideration the symmetry of (A®(ntm—1)g)

with respect to first n + m — 1 arguments and a nonatomicity of the measure ¢ one can

conclude that

18] 1St ol 7oyt 1 sy om '
k', k”vlllv 7l;€/75/17 k/allllv 7lk//7517 S;CII/GN:Z 'lk' F 81""816"11 'lk” k S1-- Sk:”
z’1>-~>z’ , > >lk,,,
Lllsl1+---+l;c,s;6,:n 1 sy +- +Lk” k,,,m
(n)
X /]R§1+ sl s s F (t17"'atla"'at‘9'1+~~~+sgc,a 7t8’1+~~~+s;c,)
’
ll l;c/
m
x J¢ )(tn+1,~~~atn+17~~~7tn+s'1’+-~+s;',,a~~~ bnt syttt )
i i,
X A(k/ k” l .. ]C/ 51,.. Sk' H .. k//,Sl,...,Sg//7t,)
X O'(dtl) . (dt Letst, ) (dtn+1) .. .O'(dtn+5/1/+..4+sgu)
— n ®n ®(m—1
= m(F %A Jeat (T A 6 )
and
nlm!
§ : l/sl I S;c’s/' s ;l//S’l’ " S;C///SI/' s
O R N TN N TR TN ST Sl b ST S
z’>~>z’ , > >lk,,,

o A 1"gtr [
1151+”'+lk’5k’77h 1 s+ +lk” k1=

X/ » F(n)(tl,...,tl,...,
]R"‘1+ st s sy ~—

4

X J(m)(tn—‘rlv s 7tn+17 RN

bngsy/otslly s o -

t‘s’1+~~~+s;c,a 7ts’1+~~~+s;c,)

’
Ly

stnpsl/ - +s;’,,)

%
X B(k/’ k/l7 l, ’ e ey 2.'/, 837 .. Sk/ l/ ..
X o(dty) ... o(dty i, )0 (dth) .

= TL<F(n), >\®(n71) < g>emt<<](m)’ )\®m>€zt

Thus, (2.12) is proved.

1"
lk//

k‘”7517"'7

J(dtn+5’1’+-~+sgu)

Sg//, t)
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Corollary. Letn € N, F € (L?)71, and a function h : C — C be a holomorphic one at
(SF)(0). Then we have

D(FO™) = nFO=NO(DF),
(2.13) o o
DhO(F) = 1'°(F)O(DF),

where ' denotes the usual derivative of h.

Proof. The first formula in (2.13) can be obtained by induction from (2.10), the second
formula is a consequence of the first one. O

The forthcoming statement is convenient for some applications (see an example below).

Theorem 2.6. Let F € (L?)~! ® Hc. Then Vt € [0, +o<]

(2.14) (D /0 t FSEGS>(O) - /0 (DR (o) da, + /O "o (s)o(ds),

Proof. First we note that (see (1.6) and Definition 2.2)

o0

t oo
/OFSdGS:Z<Ln+1,F[g}2)>, <D/0 FdG) :Z (n+ 1)(Ln, (Fg), 0 eat),

n=0

where the kernels F[E)nt)) e HM n € Z, are constructed in Lemma 1.1 starting from

the kernels F™ € H'™) @ Hc from decomposition (1.5) for F. On the other hand,

(DF)(0) = 3 n{Luor (F™,0) ),

n=1
t o0 —
[ OENEE = 3 L (FO o)y ),
n=1

' osas:oo n t(”)osas.
| Feoslatin) = S (rn. [ FO 0 (o(as)

Therefore in order to prove the theorem it is sufficient to show that Vn € Z

L —

t
(n+ 1)<F[(on2) O)ext = n<F(n)a O>ewt[0)t) +/O FS(”) o (s)o(ds).

In order to prove this equality it is sufficient to verify that Yg(*) € H¢, Yf™) Hg%
(TL + 1)<<F[E)nt)), ™ >ezta f(n)>emt
= n<<F 79(1)>emt[07t)7 f(n)>ext + </ (n) ( )( ) (d5)7 f(n)>erct-

0

As in the proof of Theorem 2.5 above, we will operate with representatives from the
corresponding equivalence classes. Using the formula

t
(G £ = [ ED, 10406 ()
0

(this fact was proved in [8], formula (2.7); f™*+D(.) € HS;% ® Hc is obtained from
fotD ¢ Hégjl) as in Proposition 2.1) and taking into account the nonatomicity of o we
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obtain (using the notation of Lemma 1.2)
(n 4+ DUEG 0D )ewt: S )eat = (n+ D(ESY, £ 0 D)y

—(n+1) / (EO, (£ 0 g0)(8)) earo (ds)

(2.16) :/0 (F FO (1, )gM(s) + FO (ar s 5) gD (y) + -

—_~—

t
+ £ (s, n-1)gD () eato(ds) = ( / FMgW(s)a(ds), f™) eat
0

—_~—

t —
i / (FM, 0 (g 8)gD (1) 44 fO (s, 1) (o))t (d).
0

On the other hand, taking into account the fact that f() is a symmetric function, by
analogy with (2.16) we obtain

— t

n{(F" g0) cargg gy, /" )est =1 / (), gD ety £ (5))earor (ds)
0

t t
:n/ <Fs<n>7f<n>(s)og<1>>mg(d5):/ (O (e, oy )0 ()
0 0

2.17 - -
A0 00 (. o)D) o T (289 (o)) (ds)
t - —
B / (FE F0 gy on )9 (1) + f (5,00 ,8,1)g M () + -+
0
+ f(n)(’ru Sy, n72)g(1)(n> + f(n) (87 Ly ey "I’L*l)g(l))<'n)>emton<d8)-
Substituting (2.17) in (2.16) we obtain (2.15). O

By analogy with [1, 7] as an application of our results we will calculate the generalized
stochastic derivative of the solution of the stochastic equation

t
(2.18) (L)' >F =F +/ hO(Fy)dGs,
0

where h : C — C is some entire function, F; € C. Under certain conditions on h a unique
solution of (2.18) F; € (L?)~! exists. Applying D to (2.18) and taking into account (2.14)
and (2.13), Yg!) € Hc we obtain

(DER) (M) = (D thQ(FS)JGs (g™")
- (2 etrdc.

- / WO (R)O(DE) ()G, + / ()9 (5)o(ds).
0 0

Let gbg(l)()\) = S((DF,)(¢™M))(N\). Applying the S-transform to (2.19) and taking into
account (1.9) we obtain

(1)

o (A):/O W ((SFs)(N))$e (/\)A(S)U(dS)Jr/O h((SF)A)g™ (s)o(ds).

The solution of this equation is

9" () = t M (s) - ex Y uw)o(du) yo(ds
o (A)—/O R((SFs)(A))g" " (s) p{/s R ((SE) (M)A (u)o(d )} (ds).
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By the inverse S-transform we obtain

(DF)(9") Z/Ot hO(Fs)g(”(S)OeXpO{/t h’O(Fu)JGu}U(dS) e (L)

Remark 2.7. The results of this paper hold true (up to the obvious isomorphism) if we
consider the Pascal measure or the Meixner measure instead of the Gamma measure (see
[2, 14, 15] for an information about these measures). Moreover, similar results can be
obtained in the "nonstationary” case that is based on the so-called generalized Meixner
measure ([17]). We’ll present these results in details in another paper.
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