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GENERALIZED STOCHASTIC DERIVATIVES ON PARAMETRIZED
SPACES OF REGULAR GENERALIZED FUNCTIONS OF MEIXNER
WHITE NOISE

N. A. KACHANOVSKY

ABSTRACT. We introduce and study Hida-type stochastic derivatives and stochastic
differential operators on the parametrized Kondratiev-type spaces of regular gener-
alized functions of Meixner white noise. In particular, we study the interconnection
between the stochastic integration and differentiation. Our researches are based
on the general approach that covers the Gaussian, Poissonian, Gamma, Pascal and
Meixner cases.

0. INTRODUCTION

In the paper [3] Fred E. Benth introduced and studied a generalization of stochastic dif-
ferential operators on the so-called Kondratiev generalized functions space in the Gauss-
ian analysis. This generalization turns out to be useful for applications (for example, for
study of properties of solutions of stochastic equations with Wick-type nonlinearities).
Therefore there exists a motivation to generalize the results of [3] to generalized functions
spaces in a non-Gaussian analysis.

In the papers [10, 11] the author generalized the results of [3] to the Kondratiev-type
spaces of generalized functions in the so-called Gamma white noise analysis ([20, 21]).
Since the Gamma measure has no the Chaotic Representation Property and has some
another peculiarities, the corresponding spaces have a more complicated than in the
Gaussian analysis structure; nevertheless a natural and rich in content analog of the
Gaussian theory is possible.

A next natural step consists in the construction of a theory of stochastic differen-
tiation on the generalized functions spaces in the so-called Meixner analysis. In fact, the
(introduced in [26]) generalized Meixner measure u on the Schwartz distributions space
D’ (the base measure of the Meixner analysis) is a direct generalization of ”classical”
measures on D’, such as the Gaussian, Poissonian and Gamma measures. This measure
is very general, but still has important ” classical” properties (for example, the orthogonal
polynomials in L2(D’, 1) are Schefer (generalized Appell in another terminology) ones),
therefore a constructive theory is still possible.

In the papers [16, 15] the author constructed and studied generalized stochastic deriv-
atives and differential operators on the ”classical” Kondratiev-type (finite order) spaces
of nonregular and regular generalized functions of Meixner white noise. But in the regu-
lar case one can consider the so-called parametrized Kondratiev-type spaces (see [12] and
Preliminaries for details) that are much more ”flexible” and more convenient for appli-
cations than the ”classical” Kondratiev-type spaces. Therefore it is useful to transfer (so
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far as it is possible) the results of [15] to the case of parametrized spaces. The realization
of this idea is the main aim of the present paper.

The paper is organized in the following manner. In the first section we give a necessary
information about the generalized Meixner measure, the parametrized spaces of test and
generalized functions, a Wick calculus and a stochastic integration. In the second section
we introduce and study Hida-type stochastic derivatives 0. on the parametrized gene-
ralized functions spaces (Lz):g , (L?)=# (in particular, we consider the interconnection
of 0. with the stochastic integral). The third section is devoted to study of some another
stochastic differential operators on (LQ):’g , (L?)7# that are closely connected with o.
and coordinated with the Wick calculus and the extended stochastic integral.

1. PRELIMINARIES

Let o be a measure on (Ry,B(Ry)) (here B denotes the Borel o-algebra) satistying
the following assumptions:
e o is absolutely continuous with respect to the Lebesgue measure and the density
is an infinite differentiable function on R ;
e 0 is a nondegenerate measure, i.e., for each nonempty open set O C Ry o(O) > 0.

Remark 1.1. Note that these assumptions are the ”simplest sufficient ones” for our
considerations; actually it is possible to consider a much more general o.

By D denote the set of all real-valued infinite differentiable functions on R4 with
compact supports. This set can be naturally endowed with a (projective limit) topology
of a nuclear space (by analogy with, e.g., [6]): D = pr lim, . H,, where T is the set of
all pairs 7 = (11, 72), 1 € N, 72 is an infinite differentiable function on R4 such that
T(t) > 1Vt € Ry Hy = Hs, 7y is the Sobolev space of order 7; weighted by the
function 7o (the integration in the scalar product in H, with respect to o). Hence in
what follows, we understand D as the corresponding topological space.

Let us consider the (nuclear) chain (the rigging of L?(R.,o)-the space of square
integrable with respect to o real-valued functions on R )

D = ind imH - 5 H 7 > L*(Ri,0) ==HD>H, DD,

where H_,, D' are the dual to H,, D with respect to H spaces correspondingly. Let
(-,-) be the (generated by the scalar product in H) dual pairing between elements of D’
and D (and also H_. and H;), this notation will be preserved for tensor powers and
complexifications of spaces.

Remark 1.2. Note that all scalar products and pairings in this paper are real.
Let us fix arbitrary functions «, 8 : Ry — C that are smooth and satisfy
0:=—a—-peR, n:=abckRy,

0 and 7 are bounded on Ry. Further, let Vt € Ry v(a(t), 5(t),ds) be a probability
measure on R that is defined by its Fourier transform

[ eita.pas)
R

= exp{ —du(a+B) +2 i (a:;)m [i (_:'L)n B2 Bat -+ a"_z)} m},

n=2

’U(Oé, 67 dS) = 3%5(047 67 dS)
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Definition 1.1. We say that a probability measure p on the measurable space (D', F)
(here F is the generated by cylinder sets o-algebra on D’) with a Fourier transform

/, ei<m’€>u(daﬁ) = exp {/R O'(dt)/RU(a(t)aﬂ(t)y ds)(eisg(t) -1- ZS&(U)}

+

(here £ € D) is called the generalized Meixner measure.
Let us denote by a subindex C complexifications of spaces.

Theorem 1.1. ([26]). The generalized Meixner measure p is a generalized stochastic
process with independent values in the sense of [9]. The Laplace transform of u is given
in a neighborhood of zero Uy C D¢ by the following formula:

L = [ e utan)
= exp{ / > (a(tw?:))m—l

Rt m=1

(S e + o) @}, rethy

Remark 1.3. Accordingly to the classical classification [25] (see also [24, 23, 26]) for
a = =0 (here and below we understand all such equalities o-a.e.) p is the Gaussian
measure; for o # 0 (here and below a(-) # b(-) means that a — b # 0 on some measurable
set G such that o(G) > 0), 8 = 0 p is the centered Poissonian measure; for « = 8 # 0
1 is the centered Gamma measure; for o # 3, af # 0, o, f : Ry — R p is the centered
Pascal measure; for a = 3, Im(a) # 0 p is the centered Meixner measure.

It was established in [17] that there exists 7 € T such that the generalized Meixner
measure is concentrated on H_z, i.e., p(H_%) = 1.

Now by (L?) = L?(D’', ) denote the space of square integrable with respect to p
complex-valued functions on D’. Let us construct orthogonal polynomials in (L?).

Definition 1.2. We define the so-called Wick exponential (a generating function of the
orthogonal polynomials) by setting

(1.1) Lo B3R + -+ 6(t)"_2))a(dt)

+{z A+ /\n—n(oé"*1 +a" 2B 4 +5"*1)>},
n=2

where A € Uy C D¢, x € D', Uy is some depending on x neighborhood of 0 € D¢.

Remark 1.4. It was proved in [26] that
(@ T ()
L (W (A)

with U(\) = A-300 , 2 ("L +am =23+ - -+3" 1), therefore : exp(z; ) : is a generating
function of so-called Schefer polynomials (or generalized Appell polynomials in another
terminology). This fact gives us the possibility to use in our considerations well-known
results of the so-called biorthogonal analysis (see, e.g., [2, 1, 22, 13, 19, 14, 4, 7] and
references therein).

cexp(x; A) =
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It is clear (see also [26]) that : exp(z;-) : is a holomorphic at 0 € D¢ function for each
x € D’. Therefore using the Cauchy inequality (e.g., [8]) and the kernel theorem (e.g.,
[6]) one can obtain the representation
1 &n
cexp(x; \) = Z E<Pn(x)’ A®™ P,(z) € DL, zeD', Xe Dec.

n=0 "

o0

Here (and below) ® denotes a symmetric tensor product, A®° = 1 even for A = 0.

Remark 1.5. It follows from the recurrence formula for P, (z) ([26]) that actually P,(x) €
D'®" for x € D', and, moreover, if T eTis such that the Dirac delta-function §g € H_,
then for x € H_, we have P,(z) € H®".

Definition 1.3. We say that the polynomials (P,, f(), f(") Dg", n € Z4 are called
the generalized Meixner polynomials.

Remark 1.6. Depending on o and 3 in (1.1) the generalized Meixner polynomials can be
the generalized Hermite polynomials (o« = 8 = 0); the generalized Charlier polynomials
(a # 0,8 = 0); the generalized Laguerre polynomials (a« = 8 # 0); the Meixner poly-
nomials (a # 3, af # 0, a, 3 : Ry — R); the Meixner-Pollaczek polynomials (o = 3,
Im(a) # 0) (see also Remark 1.3).

In order to formulate a statement on an orthogonality of the generalized Meixner
polynomials we need the following

Definition 1.4. We define the scalar product (-, -)exs on ng (n € N) by the formula

) (n n!
() gty = Z '

S1 Sk |
kylj,s;€N: G=1,.. K, 1y >lo > >, It Gl sel
lys1+-+lgsp=n
X/ bt f(n)(tlv"'7t17"'7ts17"'7ts1a~~'7ts1+"'+sm~"7t81+"'+5k,)
R sk —_——
l1 l1 lk-
(n) ll—l ll—l
Xg (t17"'7t17"'7t817"'7t81)'"7t81+~~~+sk7"')t81+~~+8k)77(t1) T](tgl)
————
l1 ll lk
X n(t81+1)l2_1 s n(t81+82)l2_1 e 'n(t81+"'+8k71+1)lk_1 s 77(75S1+---+s;€)lk_1
X U(dtl) . U(dtsl+~~~+sk)-
Denote by | - |ext the corresponding norm, i.e., |f™ |2, = (f0), f(). For n = 0
(19,6 ext = FOg@ € C, [fO]exs = O]
Example 1.1. It is easy to see that for n =1
(fY,9Wexe = (FY, M) = [ FP(0)gM ()a(dr).

R
Further, for n = 2

(F®, gD e = (f@, g 4 /R FOt, 9Pt tn(t)o(dt).

If » = 0 (this means that u is the Gaussian or Poissonian measure, see Remark 1.3) then
(f) g oo = (O g(M) for all n € Z; in general, (f), g(M)) o = (f(M) gy 4 ...

Theorem 1.2. ([26]). The generalized Meixner polynomials are orthogonal in (L?) in
the sense that

(1.2) /D APa(@), £ ) (P (), g™ ypa(d) = bt (£, g s
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By 1) (n € N) denote the closure of Dg" with respect to the norm |- |ext, 'Hext =C.

ext
Of course, Hext, n € Z4 are Hilbert spaces; for the scalar products in these spaces it is
natural to preserve the notation (-, -)ext.

Remark 1.7. Tt is not difficult to prove by analogy with [5] that the space H t is, generally
speaking, the orthogonal sum of H®” = L3Ry, )C" and some another Hilbert bpaces
(as a ”limit case” one can consider n = 0, in this case Hext = 'H?") In this sense Hext
s an extension of 'H%’".

One can give another explanation of the fact that Hgit) is a more wide space than Hg’ "
Namely, let F(") € H%" (F™ is an equivalence class in H%"). We select a representative
(a function) F™ ¢ F() with the "zero diagonal”, i.e., F(™) (t1,...,t,) = 0 if there exist
i,j € {1,...,n}, i # j such that t; = t;. This function generates the equivalence class
F™ in Hé"t that can be identified with F(™) (see [17] for details).

X

Definition 1.5. ([17]). For F(™ ¢ H"
(L?)-limit

(n € Z;) we define (P,, F") € (L?) as an

ext
(P, F) := lim (P, £(),

where (fk") € Dg")z‘;l is a sequence of ”smooth” functions such that flgn) — F™ (as
k — o0) in H),

ext

The following statement follows from results of [26].

Theorem 1.3. A function F € (L?) if and only if there exists a sequence of kernels
(1.3) (F™ e HO)™

such that F can be presented in the form
oo
(1.4) F=Y (P, F"),
n=0
where the series converges in (L?), i.e., the (L?)-norm of F

1F N2y = D nl| P2 < oc.
n=0

Furthermore, the system {(P,, F™), F" ¢ Hext, n € Z4 } plays a role of an orthogonal
basis in (L?) in the sense that for F,G € (L?)

(F,G) (12 an F0 G
n=0
where F™ G are the kemels from decompositions (1.4) for F,G (in particular, (1.2)
for £V € ng (m) ¢ Hext holds true).

Now let us describe parametrized Kondratiev-type spaces (see [12] for more details).
Let us consider the set P := {f = Zﬁz(](Pn,f(” ), f € Hext, Ny e Zi} C (L?)
of polynomials and for each g € Z and g € [0, 1] introduce on this set a scalar product
(+,")q,3 by setting for f = Zgio<Pn,,f(")> and g = ZN" (P, g™)
min(Ny,Ng)

(15) (fa g)(lﬂ . Z (n!)1+62qn<f(n)ag(n)>ext-

n=0
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Let || - ||4,8 be the corresponding norm:
Ny
1fllq8 == \ (f, [as = Z(n!)“ﬁ?q"lf(")lixt-
n=0

Definition 1.6. We define the parametrized Kondratiev-type spaces of test functions
(L?)?, q € Zy, B € [0,1] as the closures of P with respect to the norms || - ||¢,5; (L?)? :=

pr lim ez, (L?)5.

It is not difficult to see that f € (L2)g if and only if f can be presented in the form

(1.6) = (P, 1)
n=0
with
112 = 11200 = S (0277 F2, < oo,
n=0

and for f, g € (L) (f,9) (25 = Lnco () 920 (F0), g(V) o, where £, g0 € 1)
are the kernels from decompositions (1.6) for f and g correspondingly. Therefore the
generalized Meixner polynomials play a role of an orthogonal basis in (L2)qﬁ .

Remark 1.8. Note that the term ” Kondratiev-type spaces” is connected with the fact that
for 8 = 1 spaces of such a type were first introduced and studied (in the one-dimensional
Gaussian analysis) by Yu. G. Kondratiev in [18].

Proposition 1.1. ([12]). For each q € Zy and (3 € [0,1] (L*)5 is densely and continu-
ously embedded in (L?).

Using the result of this proposition, one can consider the chain

(L.7) (L2)77 = ind lim(L?*) 75 5 (L*)Z7 5 (L*) > (L%)¢ 5 (L%),

where (L?) ’5, (L?)7F are the dual to (L?)J, (L?)” with respect to (L?) spaces corres-

pondingly.
Remark 1.9. If 3 < 0 then (L?)? ¢ (L?) and it is impossible to construct chain (1.7). If
B > 1 then (L?)~# will be too wide for construction of a substantive theory. Hence the
choice 3 € [0,1] is optimal and (just as ¢ € Z4) will be fixed in this paper.

Note also that in (1.5) one can use K9 with any K > 1 instead of 29 (cf. [4]).
Formally this leads to a more general construction; but in fact such a generalization is
formal and not fundamental.

Definition 1.7. The spaces (LQ):S, (L?)~P are called the parametrized Kondratiev-type
spaces of generalized functions.

Remark 1.10. We remind that the ”classical” Kondratiev-type spaces are the paramet-
rized ones with 8 = 1. It is obvious that (L?)! C (L?)? and (L*)~7 c (L2)~tif B < 1.

sequence of kernels (1.3) such that F can be presented in form (1.4), where the series

converges in (LQ):’g,

Theorem 1.4. ([12]). A generalized function F € (L?) g if and only if there exists

i.e., the norm

(1.8) 1FI2 g -5 = ”FH?Lz):Z =) () P2 FME, < oo

n=0
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Furthermore, the system {(P,, F(™): F(") ¢ Hg:g, n € Z4} plays a role of an orthogonal

basis in (L2):g in the sense that for F,G € (LQ):’g
(F, G)(L2):§ = Z(n!)liﬁ2iqn<F(n)a G(n)>exta
n=0

where F™ G ¢ Hgit) are the kernels from decompositions (1.4) for F and G corres-
pondingly.

Remark 1.11. Tt is easy to see that F' € (L?)~# if and only if there exists sequence (1.3)
such that F' can be presented in form (1.4) with finite norm (1.8) for some g € Z.

The (real) dual pairing between elements of (LQ):g and (L?)7 (just as (L?)™7 and
(L?)?) that is generated by the scalar product in (L?) will be denoted by (-, ). It is

easy to see that for a generalized function F' of form (1.4) and a test function f of form
(1.6)

oo

(1.9) (F ) = nl(F® ) .

n=0

Now let us remind elements of the Wick calculus on (L?)~? (a more complete and
detailed presentation is given in [12]).
First we recall necessary definitions and statements in the case 3 = 1.

Definition 1.8. For F' € (L?)~! we define the S-transform SF as a formal series

o0

(SEY(A) ==Y (FM A®™)

n=0

where F(") ¢ (™ n e 7. are the kernels from decomposition (1.4) for F. In particular,

ext’

(SF)(0) = F© S1=1.

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

FOG = SYSF-8G), h°(F):= S 'h(SF).

The correctness of this definition and, moreover, the fact that the Wick multiplication
is continuous in the topology of (L?)~! proved in [17].

Remark 1.12. Tt is easy to see that the Wick multiplication ¢ is commutative, associative
and distributive (over the field C). Further, if A from Definition 1.9 is presented in the
form

(1.10) h(u) = Y ho(u — (SF)(0))™

m=0

% =y — om om .
then h¥(F) =) hm(F' — (SF)(0))°™, where F¥ := F$---OF.

m times

Let us write out the ”coordinate form” of FOG and hO(F).

Lemma 1.1. ([17]). Let F(") ¢ H, G ¢ Hég), n,m € Z4. We define the element

ext s

F™ oG ¢ Hg;?m) as follows. Let F™ ¢ F( G ¢ G be some representatives
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(functions) from the equivalence classes F(™, G™) . Set

(F(n)G(m))(tlv s 7tn;tn+17 s 7tn+m)
(n ~(m : vie{l,...,n},
_ F( )(tla v 7tn)G( )(thrla ey thrm)v 1f Vje{n+1’“.’n+m} tﬁétj
0, in other cases ’
FGm) .= PrF(")C(m), where Pr is the symmetrization operator. Then F™ o G(™)

is the generated by F(m)G(m) equivalence class in ngj’m), this class is well-defined and
does not depend on a choice of the representatives F'™, GU™) . Moreover,

(1.11) [P 0 G|y < [P0 || GU™ |y

Remark 1.13. Note that, nonstrictly speaking, F'(™ o GU™) is the symmetrization of the
”function”

FMGU) (ot tngts s tntm)
n m : vie{l,...,n},
— F( )(tl,.. 7tn)G( )(tn+1,.. -7tn+m)7 if Vie{n+1,...,n+m} ti#t;
0, in other cases

with respect to n + m ”variables”.

It is obvious that the "multiplication” ¢ is commutative, associative and distributive
(over the field C).

Remark 1.14. Note that for n = 0 (the Gaussian and Poissonian cases) F(™ o G(™) =
FMEG™) (we recall that in this case 'Hext =HE" for each n € Z).

Proposition 1.2. ([17]). For F,G € (L?)~! and a holomorphic at (SF)(0) function

h:C—C
(1.12) FOG =3 (Pu, > FW o Gnh),
n=0 k=0
113 ROE) =kt 3 (P b Y PR,
n=1 m=1 k1i,....,km €N

k14 tkm=n

where F(F) . GF) ¢ ’H(Xt are the kernels from decompositions (1.4) for F and G corre-
spondingly, hy, € C (m € Z4.) are the coefficients from decomposition (1.10) for h.

Remark 1.15. Tt follows from (1.12) that, in particular,
(Pn,F(")><><Pm,G(m)) = (Pn+m,F(") <>G(m)>7

FOPr, G™) =Y (P, F™ 0 GM).
n=0
The first formula can be used in order to define the Wick product and the Wick version
of a holomorphic function (as a series) without the S-transform. Formulas (1.12) and
(1.13) also can be used as definitions. Finally we note that for Fi,..., F,, € (L*)~!

(o)
Fi0--OF :Z<Pn, 3 ka1><>...<>FT<,{fm>>7
n=0 1ok €24 k1t A km=n

where Fj(kj) € Hii‘i) (j €{1,...,m}, kj € Z,) are the kernels from decompositions (1.4)
for Fj.
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Let us pass to the case § < 1. First we consider a key property of the Wick product.

Theorem 1.5. ([12]). Let F,G € (L*)~P. Then the Wick product FOG € (L*)=F
Moreover, the Wick multiplication is continuous in the topology of (L?)™8: for Fy, ..., Fy, €
(L?)=P, m € N there exist ¢,q' € N and ¢ > 0 such that

[E10 - OFm|l—q,—p < cl| F1ll—g',—p - - [ Emll ¢~ 5

Now let us consider the Wick versions of holomorphic functions. As it follows from the
previous theorem, if F' € (L?)™ and h : C — C is a polynomial then h®(F) € (L?)~P
But, unfortunately, in contrast to the case 8 = 1, for F' € (L?)~” and a holomorphic at
(SF)(0) not polynomial h : C — C it is possible h®(F) ¢ (L?)~P. More exactly, we have

Theorem 1.6. ([12]). Let h : C — C be a holomorphic at ug € C not polynomial function
such that all coefficients hy,, m € Zy from the decomposition h(u) =Y~ hy(u — ug)™

are non-negative. Then for each 3 € [0,1) there exists F € (L?)™P such that (SF)(0) =
ug and hO(F) ¢ (L*)~8

It follows from this theorem that there are no estimates on the coeflicients h,, from
decomposition (1.10) for a not polynomial & that could guarantee h®(F) € (L?)~? (8 <
1) for each F' € (L?)~#. Nevertheless, we have

Theorem 1.7. ([12]). Let F = Yo o(Pi, F®)) € P and h(u) = S2°0_ hyn(u — FO)™
be such that 3K > 0: Vm € N

Then hO(F) € (L?)~8

Now we recall the construction of the extended stochastic integral on (L?)™# @ Hc.
Let F € (L?)~” ® Hc. It follows from Remark 1.11 that F can be presented in the
form

oo

(1.14) F = Z<me_(n)>7 FM™ < Hezt) ® Hc
n=0
with
||F||?L2):Z®HC => ()72 " E |H(")®H < o0
n=0

for some g € Z..
Denote by 14 the indicator of a set A.

Lemma 1.2. ([17]). For given F™ e ’)'{ext ® Hc and t € [0,400] we construct the
element F(Onz) e HIHD by the following way. Let F™ ¢ F™ be some representative

ext

(function) from the equivalence class F™ . We set

~(n ~(n) .
Ffoi)(ula'”vunvu) = Fy (ula"'vun)l[o,t)(u)) lf u;«éul,...,u#un,’
’ 0, in other cases
~(n) ~(n) . o (n) (n+1)
Fio4) = PrFyg ), where Pr is the symmetrization operator. Let F[0 h € Hexe ~ be the

~(n
equivalence class in 'Hg(l:r Y that is generated by Fo 4. This class is well-defined, does

n)

not depend on the representative s , and the estimate

|F(nt)|ext < |F(n)]- Ot)() < |F(n

)|H<”>®H

ext

|H(")®H

18 valid.
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Remark 1.16. Note that in the case = 0 (i.e., if u is the Gaussian or Poissonian measure)
F[g?'z) € Héi’:l) = H%""'l is, roughly speaking, the symmetrization of F.(n)l[oyt)(-) with
respect to n + 1 "variables”.

Let {M, := (P1,1j0,5)) }s>0 be the Meixner random process (this process is a locally
square integrable normal martingale with independent increments, see [17, 26] for more
details).

Definition 1.10. Let ¢ € [0,4+oc] and F € (L?)7# ® Hc. We define the extended
stochastic integral with respect to the Meixner process fg F(s)dM, € (L?)~P by setting
(see (1.14) and Lemma 1.2)

t oo
(1.15) | @ = S (P, B,
n=0

It was shown in [12] that the extended stochastic integral fg odM is well-defined as a

linear continuous operator acting from (L2?)™? @ Hc¢ to (L?)~P; note also that fg odM
is a direct generalization of the It6 stochastic integral (see [17, 12] for details).

Finally, let us consider the interconnection between the Wick calculus and the extended
stochastic integration. Denote by M’ the Meixner white noise (the generalized stochastic
process from Theorem 1.1). Formally M! = (Py,4.), where §. is the Dirac delta-function
(see [17] for more details).

Theorem 1.8. ([12]). For all t € [0,4+0c0] and F € (L?)~% ® Hc formally defined
fg F,OM!o(ds) can be considered as a linear continuous functional on (L?)® that coin-
cides with f(f F(s)dMs,, i.e.,

/t F(s)OM!o(ds) = /tF(s)JMS e (L) ".
0 0

2. HIDA-TYPE STOCHASTIC DERIVATIVES ON (LQ):g

(m)

ext

We begin from some ”technical preparation”. For F(") ¢ Hgﬁg and f(™ ¢ H
(n > m) we define a ”pairing” (F(™_ fm) . e ™
(21)  (FO, ) ey g e = (F, f0M 0 g g @ T,
Since (see (1.11))

[, £ 0 g i) TP el £ 0 6™ o < T o £ lextl g™ et

by the formula

this definition is correct and
(22) |<F(n)7 f(m)>ext|ext é |F(n)|ext|f(m)|ext~

In order to define a Hida-type stochastic derivative on (LQ):’g we need the following
statement.

Lemma 2.1. ([17]). For given F(™ ¢ ’Hénz (n € N) we construct the element F(™(-) €

Héi’t_l) ® Hc by the following way. Let F) ¢ F() pe some representative (function)
from the equivalence class F™ . We consider F(")(~) (i.e., separate a one argument
of FM). Let F(™(.) € Hf(;'t_l) ® He be the generated by F™(.) equivalence class in
Hiﬁ{” ® Hc. This class is well-defined, does not depend on the representative FO  and

(2.3) F™ ()] <P

HE VoM
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Remark 2.1. Tt was shown in [15] that for each f(!) € Hc
[ O£ Solds) = (FO f Do € M.
Ry

Definition 2.1. Let F € (LQ) Bt € [0,400). We define the Hida-type stochastic
derivative 17 4)(-)0.F € (L2)-"? -1 ® Hc by setting

o0

(24) 1y ()0.F := Z Poo1, 10,0 ()F™ () = " (n+ 1)(Pa, L, () F D (),

n=0

where the kernels F(™)(.) € Hgﬁ; Y ® He are constructed in Lemma 2.1 starting from
the kernels F(" e Hgﬁt
1j0,00)(-)0. by 0.

Since (see (2.3))

from decomposition (1.4) for F. In the case t = 400 denote

(o)
110 OVOF R 25 e, = Z%(n!)lf%*(ﬁ””(n + 1Moy OF VO 00
= St 2 )2 0 OF T Ol
<20y ((n+ 1)) P2m 1D EDR < 21| FII2, g,
n=0
where ¢ := max,ez, [(n + 1)1+F27" ], Li,4)(-)0. is well-defined as a linear continuous

operator acting from (L?)”/ 50 (L2)F g—1 @ Hc.

Remark 2.2. It is obvious that one can define 1j4)(-)0. by formula (2.4) as a linear
continuous operator acting from (L2)™? to (L?)™" ® Hc.

Remark 2.3. Note that Definition 2.1 is a direct generalization of the definition of the
stochastic derivative 1jg 4 (-)0. on (L?), see [17]. In the Gaussian analysis such a sto-
chastic derivative is called the Hida derivative, therefore the term ”Hida-type stochastic
derivative” for defined here 1y 4(-)0. is natural.

Sometimes it can be convenient to consider 1 4)(-)0. as an operator acting from (LQ):S

to (LQ):’g ® Hc (unfortunately, in this case 1jg4)(-)0. is not continuous). Now we give
the corresponding definition.

Definition 2.2. For each ¢ € [0,+00] we define the Hida-type stochastic derivative
Lio,4)(+)0. (LQ):g — (LQ):g ® Hc with the domain

dom (1[07,5) ()8)

(2.5) {Fe (L2283 () P27 (n + 12| PO ()1 mt)(-)ligg@m <oo}

n=0
by formula (2.4).

Since for 3 = 0 and ¢ = 0 (L?)=) = (L?), it is natural to wait that properties of
1j0,¢)(+)0. from Definition 2.2 are similar to the properties of 1j 4 (-)0. : (L?) — (L*) @ Hc
(see [17, 15]). In fact, now we will prove the corresponding statements. First we need
the following
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Definition 2.3. For each t € [0, +00] we define the extended stochastic integral fg odM :
(L?)? ® He — (L?)F with

t o)
(2.6) dom (/0 odM) = {f € (L*)] ®@He: Y ((n+1))HHo2entb) |A[<0"2) 2. < oo}

n=0
by the formula (cf. (1.15))

7y
/f dM Z n+17 [Ot)

where f[(onz) € ng: 1), n € Z, are obtained in Lemma 1.2 from the kernels f.(") €

ngt ® Hc from the decomposition (cf. (1.14)) f = > (P, f.(")>.

Theorem 2.1. For each t € [0,+o0] the Hida-type stochastic derivative 1y 4(-)0. :
(LQ):’g — (LQ):’(?@H@ and the extended stochastic integral fg odM : (LY)S@He — (L?)2
are adjoint one to another, i.e.,

t t
(2.7) Lo, (+)0. :/0 odM™; / odM = 07 (oljg(+)).

0

8.2/ OEM*; / oc/l\M:a*.
0 0

Equalities (2.7) can be accepted as definitions of the Hida-type stochastic derivative and
the extended stochastic integral.

In particular,

Proof. First we note that f(; odM* and &* (o1j0,4)(+)) are well-defined because

t
dom(/ OJM)
0

(see (2.6)) and dom (1[4 (-)0.) (see (2.5)) are dense in (L?)? @ Hc and (LQ):’([; corre-
spondingly.

By analogy with the proof of Theorem 3.2 in [17] one can show that for all F' €
dom (1p9.4(-)9.) and f € dom(f(;t odM)

(28)  (F / f(s) ML) = / (OuF, 1(5))o(ds) = (1o (VOF, f) z2yse-

It remains to prove that a) dom (1 4(-)0.) = dom ( f(f o EM*), and b) dom (f(f o C/Z\M) =
dom (9 (o104 (+)))-

a) By definition, F € dom(fgocTM*) C (L2):g if and only if (L?)? ® He D
dom ( fg odM ) 2 f— (F fo dM ) is a linear continuous functional. The last
is possible if and only if EIH € (LQ) ® Hc such that (F, fo s)dM,) = (H, N )ame-
But it follows from (2.8) that this cond1tlon is fulﬁlled if and only if Fe (LQ):g and
H1l07t)(')8'F||(L2):§®HC < 00, i.e., (see (2.5)) dom (1[4 (-)8.) = dom (f(f oJM*)

b) By definition, f € dom (8*(olpy)(-))) C (L?)? ® Hc if and only if (L2~ >

q
dom (1p9.4(:)0.) 3 F + (Lj0,5(-)O.F, f)(12)gm. is a linear continuous functional. The

last is possible if and only if 3h € (L2)g such that (1.4 (")0.F, f)(z2yeHe = (F,h)). But
it follows from (2.8) that this condition is fulfilled if and only if f € (L?)? ® Hc and
I fo dM lg.8 < 00, i.e., (see (2.6)) dom (fg odM) = dom (0 (olj(-)))- O
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Corollary. The operators 1jg 4(-)0. : (LQ):g — (LQ):S ® Hc and fgoc/l\M L (L2 @
He — (L*)F are closed.

Remark 2.4. The results of Theorem 2.1 hold true if we consider 1 4 (-)0. : (LQ):’g —
(LQ) _1 ® He and fo odM : (L2)’q8Jr1 ® He — (ALQ)g (so as in the case 1y (-)0. :
(L?)~ 5 — (L*)7P ® Hc and correspondingly f(deM : (L%)P @ He — (L?)P), now all
these operators are continuous.

Remark 2.5. In [15] elements of the so-called Clark-Ocone theory in the case F € (L?)~!

were considered. One can easily see that all corresponding results from [15] hold true in
the case F € (L?)~#

3. STOCHASTIC DIFFERENTIAL OPERATORS ON (LQ):S

By analogy with [3, 11, 15] we consider in this section stochastic differential operators
that are closely connected with the Hida-type stochastic derivatives (see Proposition 3.3
below) and convenient for construction of an analysis on generalized functions spaces.

Definition 3.1. Let F € (L2)~7, n € Zy, f™ € ). We define

ext

(3.1) (D"F)(f™) := i W@Dm’ (Flmn) pn)y Y e (L2):§_1
m=0 '

where F(™) ¢ HE(;? (m € Z4) are the kernels from decomposition (1.4) for F'. Denote
D := D!, this operator is called the generalized stochastic derivative.

Since (see (1.8), (2.2))
D" EY SO o1,y = D iyt Pp G (L0

m=0

2
m! ) |<F(m+n)vf(n)>ext|zxt

oo

= 20050 37 (4 m)l) Pl ) (L) T ), f0) 2,
m=0 ’

o0

< 2latn|f(n)2 | § :((m+n)) —Bg—a(m+ ){ —(m+ )(( — )) }|F( )2,
m=0 ’

< 2@ R e Z((ern ~Pgmaltmtm) plmamZ,

< 2tn 2 tCHFII_q —p

where ¢ 1= maxez, 27+ ({LEE (m+")! )1+,8] (D0)(f™) is well-defined as a linear contin-
uous operator acting from (L?)~/ i to (LQ) . Moreover, for each F' € (LQ):f (D"F)(o)
o to (L2)~°

is a linear continuous operator acting from Hext

q—1-
Remark 3.1. Tt is obvious that for each f(™) € Hgﬁt (D"o)(f™) can be defined by (3.1) as
a linear continuous operator acting in (L2)~?; in this case for each F' € (L?)~# (D" F)(o)
is a linear continuous operator acting from ’Hg:t to (LQ)

Since for § < 1 (L?)_ b c (LQ) , the following statements directly from the corres-
ponding results of [15] follow

Proposition 3.1. For g%l),gél), .. ,gﬁll) € He = HS({
(D(...(D(DF)(g)N)(g5) .. ) (D) = (D" F) (g 0 g8 o -0 g{D).
N—————’

n times
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Proposition 3.2. For each F € (LQ) the kernels F(™) ¢ Hext, n € Z4+ from decom-
position (1.4) can be presented in the form

1
(n) _ — n
P = —E(D"F),

where Eo := ((o,1)) is an expectation.
Proposition 3.3. For all F € (LQ):g, fM e He
OsF - f(s)o(ds) = (DF)(fV).
Ry
Remark 3.2. Note that formally 0.0 = (Do)(4.), where ¢ is the Dirac delta-function.
Proposition 3.4. The adjoint to D™ operator has the form

(32) (D")(F™)* =D (Prgn, g™ 0 f™) = gO(Pu, M) € (L7)],
m=0

where g € (LQ)f_H, e Héﬁg, and g™ € ’)'{ext (m € Z.) are the kernels from
decomposition (1.6) for g.

Theorem 3.1. (cf. (2.8)). For all F € (LQ):f, ge (L2)§+1 and ) € He
(F, / - fO(s) dMy) = (F,g0(P1, fD)) = (F,(Dg)(fV)") = ((DF)(FD), 9)-

Remark 3.3. The equality fooo g- fW(s) dM, = gO(Py, fM) = (Dg)(fM)* can be gene-

ralized in the following sense. For a general n € N, f(" ¢ H g € (LQ)§+1 one can

ext?
define a multiple extended stochastic integral

/ g [ (s un) dMy M, = gO(P, f) = (D) (f) € (1)

(see (3.2)). It is easy to see that for f(™) = fl(l)o- fll), 1(1), Y e He this integral
is a repeated extended stochastic one: (D" )(f(l) o f(l) = ¢ (U g
fl)(ul) c?Mul) 2(1)(uQ) c?MuZ) o) (1)(un) dM,,, (cf. Proposition 3.1).
Theorem 3.2. The generalized stochastic derivative D is a differentiation with respect
to the Wick product, i.e., YF,G € (L*)™" we have
D(FOG) = (DF)OG + FO(DG) € (L*)~P.

Corollary. Letn € N, F,F,...,F, € (L?)7?, and h : C — C be a holomorphic at
(SF)(0) function. Then

D(Fi0--0F,) =Y Fi0- - 0F 1 0(DFp)0F 110 - OF, € (L*) 77

k=1
D(FO") = nFO"=Do(DF) € (L?) ™"
DhO(F) = W' (F)O(DF) € (L2)™!

where h' denotes the usual derivative of h. Under some additional conditions (for exam-
ple, if h is a polynomial, or F € P and h satisfies the conditions of Theorem 1.7)
DhO(F) € (L*)~F

Theorem 3.3. Let F € (L?)™" @ Hc. Then Vt € [0, 400] and V(™) € H"

ext

CE M) = () ) ™) ($)o(ds) € (L2)
p [mdv¢) = (@R D+ [ EfO el € 19
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Let us define a set of formal series Bg (a characterization set of (L?)~# in terms of
the S-transform) by setting Bg := S((L?)™%) = {K|3F € (L?)~" : K = SF}.

Definition 3.2. Let g € Hc. We define a "directional derivative” Dy : Bg — Bg by
setting for (SF)(-) = Y00 (F(™) .@m) . € By

m=0
o0 o0
(DFSF)() =y m(F™, S Vo gy = 3 (m+ D{F™, glext, ™ )exs. € By.
m=1 m=0

It is obvious that formally S~ (D3SF) = (DF)(g), therefore this definition is correct
and, moreover, we have

Theorem 3.4. The generalized stochastic derivative (Do)(g) is a pre-image of the ”di-
rectional derivative” Dy of So under the S-transform, i.e., for all F € (L?)=8 and
9 € He

(DF)(g) = S~Y(D3SF) € (L?)7F.

Remark 3.4. Note that if n = 0 (the Gaussian and Poissonian cases) then Bg consists of
holomorphic at zero functions and Dy is the usual directional derivative.

Sometimes it can be convenient to consider (D™o)(f™), f") ¢ Hgﬁg as an operator
acting acting in (LQ):g (for example, (L?)~§ = (L?), this very important particular case

was considered in details in [17, 15]). We accept the following

Definition 3.3. Let n € Z,, f™ ¢ Hgﬁg We define (D"o)(f™) : (L2):g — (L2):g
with the domain

dom ((D"0)(f™))

- {F e (1270 Y (myi—samm (LEY2) o) gy < oo}

m=0

(3.3)

(Fm) e 1)

ext

m € Z4 are the kernels from decomposition (1.4) for F') by formula (3.1).

Theorem 3.5. The operator (D"o)(f™) : (LQ):qﬁ — (LQ):qﬁ ARRS Hi;‘t)) with domain
(3.3) is closed.

Proof. Let us prove that there exists the second adjoint to (D"o)(f("™) operator
(Do) (f™)** and (D™o)(f™) = (D™o)(f™)** (as is well known, an adjoint operator is
closed).

Since dom ((D"o)(f(”))) is dense in (LQ):S, the operator (D"o)(f(™)* : (LQ)g -
(LQ)g is well-defined and, obviously, is given by (3.2). Therefore dom ((D"o)(f("))*) =
{g € (L] = llg0(Pa, FM5 5 = Xp_o((m + m))IHP2a0mEm [glm) o fIVIZ - < oo}
is dense in (L?)?, hence (D"o)(f(™)* : (L2):§ — (L2):§ is well-defined and it re-
mains to show that dom ((D"0)(f™)) = dom ((D"o)(f™)**). By definition, F €
dom ((D”o)(f(”))**) if and only if (L2)qﬁ O dom ((D"o)(f("))*) > g (F, (D"g)(f("))*»
is a linear continuous functional. The last is possible if and only if 3H € (LQ):’g such that
(F, (D"g)(f™)*) = (H,g)). Using the definition of (LQ)g, Theorem 1.4, (1.9), (3.2) and
(2.1) one can show that this H must have the form > > (mtn)t (P, (FmAn) £ )Y ),

m!

hence (see (3.3) and (1.8)) dom ((D"0)(f™)) = dom ((D"o)(f™)**). O

Remark 3.5. Let Gy, := {F € (L*)Z0 - 3200 (ml)'=F2-am (b2 plmtn) 2 - < o0},

m=0

For each f(™) ¢ Hénz we define the operator (D™o)(f™) : G,, — (LQ):g by formula (3.1).

X

It follows from Theorem 3.5 that this operator (as an operator acting in the topological
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space (LQ):S) is closable. Moreover, for each F € G,, the operator (D" F)(o) : H) —

(L?)=¢

ext

is continuous:

IO E) SN = D oty =Pamom (PN o oy 2
m=0 ’
(n)|2 = N1-Bo—gm (m+n)' 2 (m+n) |2
< IFO R D (mi) =P (IR )
m=0

(see (1.8), (2.2)).

Remark 3.6. In the case 8 =1 one can consider the so-called Kondratiev-type spaces of
nonregular test and generalized functions, and introduce and study a stochastic integral,
stochastic differential operators, elements of a Wick calculus etc. on these spaces, see
[17] for details. If 8 < 1 then formal studying of ”nonregular” spaces and the mentioned
objects on these spaces (by analogy with our considerations here) is possible; but such a
studying is not unreasonable in the Gaussian and Poissonian cases only because if 1 # 0
then the nonregular "test functions” spaces are not embedded in (L?).
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and remarks.
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