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ABSTRACT. The operators of stochastic differentiation, which are closely related with
the extended Skorohod stochastic integral and with the Hida stochastic derivative,
play an important role in the classical (Gaussian) white noise analysis. In particular,
these operators can be used in order to study properties of the extended stochastic
integral and of solutions of stochastic equations with Wick-type nonlinearities.

During recent years the operators of stochastic differentiation were introduced
and studied, in particular, in the framework of the Meixner white noise analysis, and
on spaces of regular test and generalized functions of the Lévy white noise analysis.
In this paper we make the next step: introduce and study operators of stochastic
differentiation on spaces of test functions that belong to the so-called nonregular
rigging of the space of square integrable with respect to the measure of a Lévy
white noise functions, using Lytvynov’s generalization of the chaotic representation
property. This can be considered as a contribution in a further development of the
Lévy white noise analysis.

INTRODUCTION

Let L = (Lt)ie[0,400) be a Lévy process (i.e., a random process on [0,400) with
stationary independent increments and such that Ly = 0, see, e.g., [5, 28, 29] for details)
without Gaussian part and drift (it is comparatively simple to consider such processes
from technical point of view). In [23] the extended Skorohod stochastic integral with
respect to L and the corresponding Hida stochastic derivative on the space of square
integrable random variables (L?) were constructed in terms of Lytvynov’s generalization
of the chaotic representation property (CRP) (see [25] and Subsection 1.2), some pro-
perties of these operators were established; and it was shown that the above-mentioned
integral coincides with the well-known (constructed in terms of 1t6’s generalization of the
CRP [14]) extended stochastic integral with respect to a Lévy process (e.g., [7, 6]). In
[21, 10] the stochastic integral and derivative were extended to spaces of test and gene-
ralized functions that belong to riggings of (L?), this gives a possibility to extend an area
of their possible applications (in particular, now it is possible to define the stochastic
integral and derivative as linear continuous operators). Together with the mentioned
operators, it is natural to introduce and to study so-called operators of stochastic dif-
ferentiation in the Lévy white noise analysis, by analogy with the Gaussian analysis
[35, 1], the Gamma-analysis [17, 18], and the Meixner analysis [19, 20]. These operators
are closely related with the extended Skorohod stochastic integral with respect to a Lévy
process and with the corresponding Hida stochastic derivative and, by analogy with the
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”classical case”, can be used, in particular, in order to study properties of the extended
stochastic integral and properties of solutions of normally ordered stochastic equations
(stochastic equations with Wick-type nonlinearities in another terminology). In [9, 8] the
operators of stochastic differentiation on spaces of a so-called regular parametrized rigging
of (L?) ([21]) were introduced and studied. But, in connection with some problems of the
stochastic analysis (in particular, of the theory of normally ordered stochastic equations),
sometimes it can be convenient to consider another, a so-called nonregular rigging of (L?)
(see [21] and Subsection 1.3) and operators (e.g., the extended stochastic integral, the
Hida stochastic derivative) on spaces that belong to this rigging. Therefore it is natural
to introduce and to study operators of stochastic differentiation on the above-mentioned
spaces.

In this paper we introduce and study the operators of stochastic differentiation on the
spaces of test functions that belong to the nonregular rigging of (L?). In a forthcoming
paper we’ll consider the operators of stochastic differentiation on the spaces of nonregular
generalized functions. Then we’ll consider elements of the so-called Wick calculus in
the Lévy white noise analysis, this will give us the possibility to continue the study of
properties and to consider some applications of the above mentioned operators.

The paper is organized in the following manner. In the first section we introduce a Lévy
process L and construct a convenient for our considerations probability triplet connected
with L; then, following [25, 23, 21|, we describe in detail Lytvynov’s generalization of
the CRP, the nonregular rigging of (L?), and stochastic integrals and derivatives on the
spaces that belong to this rigging. In the second section we deal with the operators of
stochastic differentiation.

1. PRELIMINARIES

In this paper we denote by || - ||z or | - |z the norm in a space H; by (-, )y the scalar
product in a space H; and by (-,-)g or (-, ) g the dual pairing generated by the scalar
product in a space H. Another notation for norms, scalar products and dual pairings
will be introduced when it will be necessary.

1.1. Lévy processes. Denote R, := [0, +00). In this paper we deal with a real-valued
locally square integrable Lévy process L = (L;)ier, (a random process on Ry with
stationary independent increments and such that Ly = 0) without Gaussian part and
drift. As is well known (e.g., [7]), the characteristic function of L is

(1.1) E[e?Ft] = exp [t/R(eww —1—dfx)v(dx)|,

where v is the Lévy measure of L, which is a measure on (R, B(R)), here and below B
denotes the Borel o-algebra, E denotes the expectation. We assume that v is a Radon
measure whose support contains an infinite number of points, v({0}) = 0, there exists
€ > 0 such that

/xQeglily(dx) < 00
R

and
22v(dz) = 1.
(1.2) /R (dz) =1

Let us define a measure of the white noise of L. Let D denote the set of all real-valued
infinite-differentiable functions on R with compact supports. As is well known, D can
be endowed by the projective limit topology generated by a family of Sobolev spaces
(e.g., [4]). Let D’ be the set of linear continuous functionals on D. For w € D' and ¢ € D
denote w(y) by (w, ¥); note that one can understand (-, ) as the dual pairing generated
by the scalar product in the space L?(R.) of (classes of) square integrable with respect
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to the Lebesgue measure real-valued functions on R, see Subsection 1.3 for details. The
notation (-, -) will be preserved for dual pairings in tensor powers of spaces.

Definition. A probability measure p on (D’,C(D’)), where C denotes the cylindrical
o-algebra, with the Fourier transform

(1.3) / " ?) y(dw) = exp [/ (e _ 1 —ip(u)z) duv(dz)|, ¢ € D,
4 R+ xR

is called the measure of a Lévy white noise.

The existence of u follows from the Bochner-Minlos theorem (e.g., [13]), see [25].
Below we assume that the o-algebra C(D’') is complete with respect to u, i.e., C(D’)
contains all subsets of all measurable sets O such that p(O) = 0.

Denote (L?) := L*(D',C(D'), u) the space of (classes of) real-valued square integrable
with respect to u functions on D’; let also H := L*(Ry). Substituting in (1.3) ¢ = t1,
t € R, ¢ € D, and using the Taylor decomposition by ¢ and (1.2), one can show that

(1.4) | woniuts) = [ (ww)’as

(this statement follows also from results of [25] and [7]). Let f € Hand D > ¢, — fin H
as k — oo. It follows from (1.4) that {(o, px)}x>1 is a Cauchy sequence in (L?), therefore
one can define (o, f) := (L?)—limy_ (0, ¢k ). It is easy to show (by the method of ”mixed
sequences”) that (o, f) does not depend on the choice of an approximating sequence for
f and therefore is well defined in (L?).

Let us consider (o, 1jg4)) € (L?), t € Ry (here and below 14 denotes the indicator of a
set A). It follows from (1.1) and (1.3) that ((o, 1[0@))@1@+ can be identified with a Lévy

process on the probability space (D',C(D’), u), i.e., one can write Ly = (0, 1j4)) € (L?).

Remark. Note that one can understand the Lévy white noise as a generalized random
process (in the sense of [11]) with trajectories from D": formally L}(w) = (w, o)’ =
(w, 6¢) = w(t), where d; is the Dirac delta-function concentrated at ¢. Therefore pu is the
measure of L’ in the classical sense of this notion [12].

Remark. A Lévy process L without Gaussian part and drift is a Poisson process if its
Lévy measure v(A) = §1(A), i.e., if v is a point mass at 1. This measure does not
satisfy the conditions accepted above (the support of §; does not contain an infinite
number of points); nevertheless, all results of the present paper have natural (and often
strong) analogs in the Poissonian analysis. The reader can find more information about
peculiarities of the Poissonian case in [23], Subsection 1.2.

1.2. Lytvynov’s generalization of the CRP. As is well known, some random pro-
cesses L have the so-called chaotic representation property (CRP) that consists in the
following: any square integrable random variable can be decomposed in a series of re-
peated stochastic integrals from nonrandom functions with respect to L (see, e.g., [26]
for a detailed presentation). The CRP plays a very important role in the stochastic
analysis (in particular, it can be used in order to construct extended stochastic integrals
[16, 32, 15], stochastic derivatives and operators of stochastic differentiation, e.g., [35, 1]),
but, unfortunately, the only Lévy processes that satisfy this property are Wiener and
Poisson processes (e.g., [34]).

There are different generalizations of the CRP for Lévy processes: It6’s approach [14],
Nualart-Schoutens’ approach [27, 30], Lytvynov’s approach [25], Oksendal’s approach
[7, 6] etc. The interconnections between these generalizations of the CRP are described
in, e.g., [25, 2, 7, 33, 6, 23]. In the present paper we deal with Lytvynov’s generalization
of the CRP that will be described now in detail.
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Denote by ® a symmetric tensor product and set Z; := NU {0}. Let P = P(D’) be
the set of continuous polynomials on D', i.e., P consists of zero and elements of the form
Ny ~
J@) =S (WP f), weD, NyeZy, [ et W g,
n=0
here Ny is called the power of a polynomial f; (wW®°, f(0) .= f(0) ¢ D0 .= R. Since
the measure p of a Lévy white noise has a holomorphic at zero Laplace transform (this
follows from (1.3) and properties of the measure v, see also [25]), P is a dense set in (L?)
[31]. Denote by P,, the set of continuous polynomials of power < n, by P,, the closure
of P, in (L?). Let for n € N P, := P,, © P,_1 (the orthogonal difference in (L?)),
Py :=Py. It is clear now that

(L?) = ?éo P,.

Let f(") ¢ D@’”, n € Zy. Denote by : (0®" (™) the orthogonal projection in (L?) of
a monomial (0®”, (") onto P,,. Let us define scalar products (-, -)ex; on D", n € Z,
by setting for f(™, (") ¢ p®»

1

(), g o= = [ 5@, ) (@B, ) (),

n. Jpr
and let | - |exy be the corresponding norms, i.e., )] e = V(FO), F0)) oyt Denote by
Héﬁﬁ, n € Z, the completions of DO" with respect to the norms |- |exi. For F(") € H)

ext
define a Wick monomial : (o®", F(™): def (L?) — limy_o0 : (0™, Ign)% where D& >

f,g") — F™ as k — oo in Hexg (well-posedness of this definition can be proved by

the method of "mixed sequences”). Since, as is easy to see, for each n € Zy the set

{:(o®n, f(M):|f(™ ¢ DB} is a dense one in P,, we have the next statement (which
describes Lytvynov’s generalization of the CRP).

Theorem. ([25]). A random wvariable F € (L?) if and only if there exists a unique

sequence of kernels F(™) ¢ 'Hgﬁg, n € Zy, such that

(1.5) F= Z o®n F(m)y.
(the series converges in (L?)) and
(1.6) 1Pl = [ 1P@)Pa(ds) =BIFF = Sl FOR, < o
n=0
So, for F,G € (L?) the scalar product has the form
(F.G) iy = | Flo)Glw)ulds) = i . G0)

D’ —

where F(™) G ¢ ngﬂ are the kernels from decompositions (1.5) for F' and G respec-
tively. In particular, for F(") ¢ Hén) and G™) ¢ HEEZ?, n,m &€ Zy,

Xt
(o7 P67, GO) gy = [ PO (07, G )
= IE[: (0®" F(n)> 22 (0®™ G(m)> :] — (5n,mﬂ!(F(n), G(n))ext-

Note that in the space (L?) we have : (0®0, F(0): = (c®0 F0)) = F©) and : (o, FM): =
(0, F()) [25].



340 N. A. KACHANOVSKY

In order to work in the spaces Hext, we need to know the explicit formulas for the
scalar products (-, -)ext- Let us write out these formulas. Denote by || - ||, the norm in the
space L2(R,v) of (classes of) square integrable with respect to v real-valued functions
on R. Let

(1.7) pn(z) = x"+an,n71x”*1 +-tapiz, anj;€R, je{l,...,n—1}, neN,

be orthogonal in L?(R,v) polynomialb i.e., for natural numbers n, m such that n # m,
Jiz Pn ()P (@)v(dz) = 0. Then for F" G(”) eH Xt, n € N, we have [25]

(1.8)
n n n' ||p HV 281 Hp HV 25k
(T, G )exe = 2 51!---sk!( zlf! ) (Z—v)

kolj,s €N G=1,..k, I1>lg> - >lp, k:
lysy+Hlgsp=n

n
></ FU (Ug, 00 U, Uy ey Uiy s e e ey Uiy ooy - o s Uiy oetsy)
RELT ok N ,
ll l1 lk
n
X G( )(ul,...,ul,...,usl,...,usl,...,usl_,_,,._;_sk,...,usﬁ_.uﬁ_sk)dur-~dusl+..‘+sk.
————
ll l1 lk

In particular, for n = 1 (F(),GM) = ”lengJr FM(w)GM (u) du; if n = 2 then

2
(F®, 6o = [palld frz FO (u,0)GP (u,0) dudo + W3l [, FO (u,0)G) (u,u) du,
etc.

It follows from (1.8) that Hext = H = L*(Ry): by (1.7) pi(z) = x and therefore
by (1.2) ||lp1|l, = 1; and for n € N\{1} one can identify H®" with the proper subspace
of ngg that consists of "vanishing on diagonals” elements (i.e., F(™ (uy, ..., u,) = 0 if
there exist k,j € {1 .,n} such that k # j but ux = u;). In thls sense the space Hext zs

an extension of HEn (thlb explains why we use the subscript ext in the notations H
('7 )ext and ‘ |ext)~

1.3. A nonregular rigging of (L?). Denote by T the set of indexes 7 = (71, 72), where
71 € N, 75 is an infinite differentiable function on R such that for all u € Ry mo(u) > 1.
Let H. be the Sobolev space on R, of order 71 weighted by the function 7o, i.e., H, is
a completion of the set C§°(Ry) of infinite differentiable functions on Ry with compact
supports with respect to the norm generated by the scalar product

(o = [ (vt +Zgo (w9 () ) ) do

here ¥l and ¢[* are derivatives of order k of functions ¢ and 1 respectively. It is
well known (e.g., [4]) that D = pr lim_.;H, (moreover, D" = pr lim_ cp HE™, see,
e.g., [3] for details) and for each 7 € T H, is densely and continuously embedded into
H = L%*(R, ), therefore one can consider the chain

D'O>H_ . D>DHDH, DD,

where H_,, 7 € T, are the spaces dual of H, with respect to H. Note that D’ =
ind lim,er H_, (it is convenient for us to consider D’ as a topological space). By analogy
with [22] one can easily show that the measure p of a Lévy white noise is concentrated
on H_z with some 7 € T, i.e., u(H_5) = 1. Excepting from T the indexes 7 such that
4 is not concentrated on H_,, we will assume, in what follows, that for each 7 € T
p(H-—7) = 1. R

Denote the norms in H, and its tensor powers by | - |,, i.e., for f € H®" n € N,

FO = (0, F®), ..

ext ’
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Lemma. ([21]). There exists 7/ € T such that for each n € N the space Hg" is densely
and continuously embedded into the space H) Moreover, for all f™ e H?i”

ext *
|f(n)|gxt S ,n|Cn|f(n)|72_/7
where ¢ > 0 is some constant.

Corollary. If for some T € T' the space H. is continuously embedded into the space Hs
then for each n € N the space H®™ is densely and continuously embedded into the space
H™) | and there exists (1) > 0 such that for all f(™) € HZ"

ext’
(1.9) [f )2 < mle(r)" [ F72

In what follows, it will be convenient to assume that the indexes 7 such that H, is
not continuously embedded into Hr, are removed from T'.

Denote Py := {f = ZTIZZO:(o@”,f(”)):,f(”) € D®" Ny € Zy} C (L*). Accept on
default ¢ € Z, 7 € T; set HZ? := R; and define scalar products (-, -)r, on Py by setting
for

Ny Ny
=3 ) g = 3o o) e P,
n=0 n=0
min(Ny,Ng)
(1.10) Fograi= > (D277, g) .
n=0

Let || - ||-,4 be the corresponding norms, ie., ||f|l-q = /(f, f)rq In order to verify
the well-posedness of this definition, i.e., that formula (1.10) defines scalar, and not just

quasiscalar products, we note that if for f € Pw || f|l+.q = 0 then by (1.10) for each
coefficient f(™) of f | (™|, = 0 and therefore by (1.9) | f(™|ext = 0. So, in this case f = 0
in (L?).

Definition. We define Kondratiev spaces of nonregular test functions (H;), as com-
pletions of Py, with respect to the norms || - ||l;4 and set (H;) := pr limcz, (H7)q,

(D) :==pr limyey, rer(Hr)g-

As is easy to see, f € (H;)q if and only if f can be presented in the form

(1.11) f= i5<°®n’f(n)>:’ JARNS H?”
n=0
(the series converges in (H,),), with
(1.12) 1£17.g = 11, = i(n!)22q"\f(")\3 < o0,
n=0
and for f,g € (H;)q
(.00, = S22 g0
n=0

where (") ¢(") ¢ H?” are the kernels from decompositions (1.11) for f and g cor-
respondingly (since for each n € Z4 H?" - ngg, for f(") ¢ H?” ((0®n fM): s a
well-defined Wick monomial, see Subsection 1.2). Further, f € (H,) (f € (D)) if and
only if f can be presented in form (1.11) and norm (1.12) is finite for each ¢ € Z (for
each ¢ € Z; and each 7 € T)).
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Remark. One can give a more general definition of the Kondratiev spaces, writing in
(1.10) K9, K > 1, instead of 29". But such a generalization is not essential for our
considerations, so, for simplification of calculations we shall restrict ourselves, in this
paper, to the case K = 2.

Proposition. ([21]). For each T € T there exists qo = qo(7) € Z+ such that for each q €
Nyo == {qo,q0 + 1, -+ } the space (H.)q is densely and continuously embedded into (L?).

In view of this proposition for 7 € T and ¢ > ¢o(7) one can consider a chain
(1.13) (D) > (H_r) > (Hor)—g  (L2) S (Hr)y > (He) > (D),

where (H_;)—q, (H—-) = ind limy oo (H—7)—¢q and (D’) = ind limg_ o0 rer(H_+)—q are
the spaces dual of (H,)q, (H,) and (D) with respect to (L?).

Definition. Chain (1.13) is called a nonregular rigging of the space (L?). The negative
spaces of this chain (H_,)_q, (H_;), (D) are called Kondratiev spaces of nonregular
generalized functions.

Remark. Let ¢ € Zy, 7 € T and 3 € [0,1]. By analogy with the classical Gaussian and
Poissonian analysis, one can introduce on Py scalar products (-,-)rq,s by setting for
fv g€ Pw
min(N¢,Ng)
(foDrap =y, (a)F2 (s g 5,
n=0

and define ”parametrized Kondratiev spaces of nonregular test functions” (HT)g as com-
pletions of Py with respect to the norms generated by these scalar products. It is
possible to study properties of the spaces (’HT)g and its projective limits, to introduce
and to study operators on them, in particular, stochastic derivatives, operators of sto-
chastic differentiation, etc.; such considerations are interesting by itself and can be useful
for applications. But (HT)g ¢ (L?) if B < 1, generally speaking, so, we can not consider
(H,)9 with 8 < 1 as spaces of test functions in the framework of the Lévy white noise
analysis.

Finally, we describe natural orthogonal bases in the spaces (H_;)_4. Let us consider
chains
(1.14) D' 5 1 5 Hm S HEm S pEm
m € Zy (for m =0 DO — H@O = Hg?()t = H(_OZ =p = R), where H(_Ti) and
D™ = ind lim,er H"™ are the spaces dual of H&™ and DE™ with respect to H™.
The next statement follows from the definition of the spaces (H_;)_, and the general
duality theory (cf. [22]).

Proposition. ([21]). There exists a system of generalized functions

{:<o®m F(m)>: €(H_r) gl Fm H(,m)

» - ext ext T

mEZ+}

such that

1) for Fe(ftl) € Hg:? C H(_WTL) :<O®m,Fe($)>: is a Wick monomial that was defined in
Subsection 1.2;

2) any generalized function F' € (H_;)_q can be presented as a formal series

(oo}

(1.15) F=Y:(o® Foy: Fo e 1t
m=0

ext —T
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that converges in (H_r)_q, €.,
(1.16) 1FE -y = D 27 Fa [y < o0,
m=0 T
and, vice versa, any formal series (1.15) with finite norm (1.16) is a generalized function
Jrom (H_7)_q;
3) for F,G € (H_;)_q the scalar product has a form

(F.G)n 22 m(F 7Gg§) (s
where Fe(xt),Gext H(_WTL) are the kernels from decompositions (1.15) for F' and G re-
spectively;

4) the dual pairing between F' € (H_r)_q and f € (H.)q that is generated by the scalar
product in (L?), has the form

oo

(117) Z m' ext 7f >ext7

m=0

where Fext e H'™ and fm e H?m are the kernels from decompositions (1.15) and
(1.11) for F and f respectively, (-,-)ext denotes the dual pairings between elements of
negative and positive spaces from chains (1.14), these pairings are generated by the scalar

products in Hm

ext :

Corollary. F € (H_,) (F € (D)) if and only if F' can be presented in the form (1.15)
and norm (1.16) is finite for some q € Ny 7y (for some 7 € T and some q € Ny (7))

1.4. Stochastic integrals and derivatives. Decomposition (1.5) deﬁneb an isometric
isomorphism (a generalized Wiener-It6-Sigal isomorphism) I : (L?) — EB n'HeXt, where

® n'Hext is a weighted extended Fock space (cf. [24]): for F € (L ) of form (1.5)

n=0

IF = (FO FO FM )¢ CE}SO n!H ™). Let 1 : H — H be the identity operator.

ext

Then the operator I® 1 : (L?) @ H — ?.S n!(H(n) ® H) is an isometric isomorphism

ext

between the spaces (L?) ® H and @ n'(’)-[éxt ® H). Tt is clear that for arbitrary n € Z,

and F™ ¢ Hext ® H a vector (0,...,0, F™ o, .. .) belongs to & n'(ngg ® H). Set
N n=0

n

I®1)740,...,0,F™ 0,...) e (L*) ® H.
~——

n

(1.18) (o8 ™)y, 4

By the construction elements :<O®”,F.(")> :y, n € Zy, form an orthogonal basis in the
space (L?) ® H: any F € (L?) ® H can be presented as

oo

(1.19) F()=Y o= F™): F™ e H) on
n=0
(the series converges in (L?) ® H), with ||FH%L2)®H =3 on"F(n)|H<")®H < 00

In order to help the reader to gain a better insight of our constructions, we’ll describe
briefly the structure of an extended stochastic integral on (L?) ® H that is based on this
decomposition, and of the corresponding Hida stochastic derivative on (L?) (the detailed
presentation is given in [23]).
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Let ™ € H(") @ H, n € N. We select a representative (a function) £ € F™ such
that

(1.20) fi™(uy,. . uy) =0 if forsome ke {l,...,n} u=u.
Let f( be the symmetrization of f( m) by n 4 1 variables. Define Fm ¢
equivalence class in HHD generated by f(") (i.e., f(") € Fin ).

ext

n+1
ext

as the

Lemma. ([23]). For each F™ e 'Héxt ®@H, n €N, the element F(™) € ’H(nﬂ) is well-

ext
defined (in particular, F™ does not depend on the choice of a representative f F.(n)
satisfying (1.20)) and |F \ext < \F. |H<n)®H.
Definition. For F € (L?) ® H we define an extended stochastic integral [ F(u) dL, €
(L?) by setting

(1.21) /F(u) Ly =Y (¥ F):,
n=0
where 13(0) =F9 e H =H), and F™ e HY n € N, are constructed by the

kernels F™ € Héxt ® H from decomposition (1.19) for F', if the series in the right hand
side of (1.21) converges in (L?).

The domain of this integral, i.e., of the operator
(1.22) /o(u) dL, : (L*) @ H — (L?),
consists of F' € (L?) ® H such that (see (1.6))
H /F(u) dL - i(n FDIF™2, < co.
n=0

It is shown in [23] that extended stochastic integral (1.22) is a natural generalization
of the It6 stochastic integral.

(L2)

Remark. Let A C R4 be a measurable set, i.e., A € B(Ry) (for example, A = [t1,t2),
t1,ta € [0,400], t1 < t2). One can define an extended stochastic integral on A

/ o(u)dLy : (L?) @ H — (L?)
A

/ F(u)dL, = / F(u)la(u)dl

with the corresponding domain. Integrals [, o A dL are useful for applications, but in
the framework of the present paper we do not need such a generalization. The reader
can find more information about such integrals in, e.g., [23, 21].

by the formula

Describe now the structure of the Hida stochastic derivative on (L?). Let G ¢ Hext,
n €N, g0 € G™ be a representative of G(™). We consider §(™(-), i.e., separate one

argument of ¢, and define G(") () € H" Y @ H as the equivalence class in H Y oH

ext ext

generated by ¢ (-) (i.e., ¢™(-) € G ().

Lemma. ([23]). For each G™ ¢ ’Hgﬁg, n € N, the element G (.) € He;lt Ve n

is well-defined (in particular, G(")(-) does not depend on the choice of a representative
g™ e GM™) and

(1.23) G Olpynngpy < 16 e
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Note that, in spite of estimate (1.23), the space Hgﬁg, n € N\{1}, is not a subspace of

Hé’;{ Y ® H because different elements of ’Hgﬁg can coincide as elements of Hgﬁt_ VeH.

Definition. For G € (L?) we define a Hida stochastic derivative 0.G € (L?) @ ‘H by
setting
(1.24) 0.G:= (n+1):(c®", G ():,

n=0

where G("t1)(.) € H™M @ H, ne 7., are constructed as described above by the kernels

ext

G+ ¢ H™D from decomposition (1.5) for G, if the series in the right hand side of
(1.24) converges in (L?) ® H.

The domain of this derivative, i.e., of the operator
(1.25) 0.: (L*) — (L*) ® H,
consists of G € (L?) such that H&GH%LZ)@H =3 ,(n+1)!(n+1)|GFD(.) 31(;;2@71 < 00

The interconnection between the extended stochastic integral and the Hida stochastic
derivative is given by the next statement.

Theorem. ([23]). Euztended stochastic integral (1.22) and Hida stochastic derivative
(1.25) are mutually adjoint operators:

(1.26) /o(u) Ly = (3)%0, 0 = (/OEL)f.

In particular, integral (1.22) and deriative (1.25) are closed operators.

Note that equalities (1.26) can be used as alternative definitions of the extended
stochastic integral and of the Hida stochastic derivative on the space of square integrable
random variables.

Let us consider the Hida stochastic derivative on the spaces of test functions. Since,
as is easily seen, the restriction of a generalized Wiener-It6-Sigal isomorphism I to the
space (H;)q is an isometric isomorphism between (H;), and a weighted Fock space

& (n!)22q"H§" (cf. [24]), and, of course, the restriction of the identity operator on H
n=0

to the space H. is the identity operator on H,, for arbitrary n € Z, and f.(") € H?” ®
H: C Hf;‘ﬂ ® H we have : (0@, f"y: € (H:)q ® H,. Moreover, elements : (0®" f.(")> :
™ e H®" @ H,, n € Z,, form an orthogonal basis in the spaces (H+)q ® Hr.

Definition. For g € (H,), we define a Hida stochastic derivative d.g € (H,); @ H, by
the formula

o0

(1.27) 0.g:=Y (n+1):(co®", g ()

n=0

(cf. (1.24)), where g("+D) € HE"1 € Z, . are the kernels from decomposition (1.11)

for g considered as elements of H®" ® H.,.

Since (see (1.12))
10,92y, = D (0 + D2 IO,

n=0
=277 ((n+1))?210 VgD <279 g2
n=0
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this definition is well posed and, moreover, the Hida stochastic derivative
(1.28) 0.:(Hs)g — (Hr)g @ H~

is a linear continuous operator. Moreover, as it follows from construction of the kernels
G+ () e H™ @H from (1.24), this derivative is (generated by) the restriction of deri-
vative (1.25) to (H-),. We note also that the restrictions of derivative (1.28) to (H,) and
(D) generate linear continuous operators 0. : (H;) — (Hr)®H, := pr limyey, (Hr)q®@Hr
and 0. : (D) — (D) @ D := pr limyey, rer(Hr)q ® Hr respectively.

Using the notion of the Hida stochastic derivative, one can easily widen the extended
stochastic integral to the spaces of nonregular generalized functions.

Definition. We define an extended stochastic integral
(1.29) / o(u) AL s (Hor)—g @ Hey — (Hor)—q

as a linear continuous operator adjoint to Hida stochastic derivative (1.28), i.e., for

Fe(Hr) g®H .

(1.30) /F(u) QLu = (D) F € (H_,)_q.

Since derivative (1.28) is the restriction of derivative (1.25), by (1.26) and (1.30)
integral (1.29) is an extension of integral (1.22).

By analogy one can define linear continuous operators [ o( dL c(Hor) @ Hor —
(H-) and [o(u)dL, : (D')®D" — (D), where (H_;) @ H_, := ind limg—,oo (H_7)—q®
H_r, (D) ® D’ = ind limyoo rer(Hor)—q @ H_+.

In contrast to formula (1.21) for integral (1.22), formula (1.30) for integrals (1.29) is
inconvenient for calculations. Therefore let us obtain representations for these integrals
in terms of the orthogonal bases in the spaces (H_.)_,.

First we note that, as in the case of the spaces (H_.)_q, it follows from the general
duality theory that there exists a system of orthogonal in (H_T) ® H_, generalized
functions {:(o®m Fe(xt) ):€ (Her)—q®H_1 | F, ext eH™ ®H77, m € Zy } such that
for Fext € Hext ®H C 'H(m)®H 2 (0®m FE(}ZL) ): is given by (1.18); and any generalized

function F € (H—7)—¢ ® H_; can be presented as a convergent in (H_;)_, ® H_, series

(1.31) ()= :® F)):, F) e ™ on_,,
m=0
now ||FH%H_-,—)—{1®H_.,. = Z 2 qm‘ ext, H(m)®7'( < 00.
Consider a family of chains
(1.32) DE" S H®m S5 HE™ S H?m SDE™ meZ,

(as is well known, H®m and D'®™ = ind lim,cp HA are the spaces dual of H®m and
DEM with respect to ’H®m, in the case m = 0 all spaces from chain (1.32) are equal to
R). Since the spaces of test functions in chains (1.32) and (1.14) coincide, there exists a
family of natural isomorphisms

(1.33) Uy, D™ Do
such that for all B € D'™ and f(m ¢ p&m
(1.34) (Faa), £ ext = U F £

It is easy to see that the restrictions of U,, to H(_WTL) are isometric isomorphisms between
the spaces ’H( ™) and H®m
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Remark. As we saw above, Hext = H, and therefore in the case m = 1 chains (1.32) and

(1.14) coincide. Thus Uy = 1 is the identity operator on DY = D'. In the case m = 0
Uy is, obviously, the identity operator on R.

Proposition. Let F' € (H_;)_q®H_,. The extended stochastic integral can be presented
in the form

(oo}

(1.35) / Fu)dL, = 3 (o9 By,

where
(1.36) B = Ut {Pr[(Un, @ 1)FS]} € HUZTY,
Pr is the symmetrization operator (more exactly, the orthoprojector acting for each m €

Z from ’H?T ®H_; to H%T'H) Fe(:z) € H(:i) Q@ H_r, m € Z, are the kernels from
decomposition (1.31) for F.

ext

Proof. By direct calculation one can easily show that the series in the right hand side of
(1.35) converges in (H_.)_4. Further, using (1.11), (1.17), (1.36), (1.34), (1.27), (1.31),
(1.30) and the continuity of operators (1.28) and (1.29), for all F' € (H_,)_q ® H_, and
g € (H:)q we obtain

(3 ™ F s ghws = (D 0 QD) 0 D (0% ) ) ey
m=0 m=0 n=0
= >+ DUFSY g D)o = D (m+ DU @ DFGE, g™ )
m=0 m=0
= > mllm 4+ D(ESE 0" )y
m=0
= (D7 (¥ FSY ) D (n 4 1): 0%, g V() ) 12yene
m=0 n=0
— (FO09) @ = ([ F) AL, g) sy,
The result of the proposition from this calculation follows. |

Remark. Sometimes it can be convenient to introduce the Hida stochastic derivative
and the extended stochastic integral as linear continuous operators acting from (H,), to
(H+)q ® H and from (H_,)_q ® H to (H_.)_4 correspondingly, this case is described in
detail in [21].

Unfortunately, in contrast to the Hida stochastic derivative, the extended stochastic
integral with respect to a Lévy process can not be naturally restricted to the spaces of
nonregular test functions, in general. More precisely, for f € (H;)q ® H. [ f(u)dL
not necessary a nonregular test function (one can show that for 7 € T and ¢ € Z4
such that ¢ > log, ¢(7), where ¢(7) > 0 from estimate (1.9), if f € (H;); ® H, then
[ f(w) dL, € (L?); and for ¢ sufficiently large this integral is a regular test function
[21]). Nevertheless, one can introduce on each space of nonregular test functions a linear
operator that has some important properties of the extended stochastic integral.

Let f € (H+)q ® H,. Using the above described orthogonal basis in this space, we can
write

(1.37) fi) = Z (0®™, f.(n)> : f.(n) c H?n @H,

n=0



348 N. A. KACHANOVSKY

(the series converges in (H,)q ® H-), and also

2 _ = 20gn| p(n)2
(1.38) 1Ay, 0m, = Z_%(”!) 27| f. |H§”®H, < 00

Definition. We define a linear continuous operator I : (H;)g+1 @ H,r — (H,)q by setting
for f € (Hy)gs1 ® Hy

(1.39) I(f) := D (0B, ).

(cf. (1.21), (1.35)), where f™ := Prf(™ € HE"+1 are the orthoprojections onto HEn+1
(the symmetrizations by all variables) of the kernels ™ € HE"@H., from decomposition
(1.37) for f.

Since (see (1.12), (1.39) and (1.38))

HI[(f)H?_)q = Z((n + 1)!)22q(n+1)‘f(n)‘72_ < 24 Z(n!)22(Q+l)n[(n + 1)22—n}|f.(n)|i(§n®HT
n=0 n=0

<9- 2q_2||f||%7—t7)q+1®7-¢7a

this definition is well posed. It is clear that the restriction of the operator I to the space
(H,) ® H. (correspondingly to the space (D) ® D) is a linear continuous operator acting
from (H;) ® H- to (H-) (correspondingly from (D) ® D to (D)).

Sometimes it can be convenient to define I by formula (1.39) as a linear unbounded
operator acting from (H.), ® H, to (H,), with the domain

dom(I) := {f € (Hr)g ® Hy : [1(/)]2, = fj«n + 220D FO < oo},

n=0

in this case [ is a closed operator (this will be proved in a forthcoming paper).

Remark. If L is a Wiener or Poisson random process then the corresponding operator I
is the restriction to the corresponding space of nonregular test functions of the extended
stochastic integral. Respectively, the adjoint to this integral operator is an extension
of the Hida stochastic derivative to the corresponding space of nonregular generalized
functions. For processes L that we consider in the present paper, the Hida stochastic
derivative can not be naturally extended to the spaces of nonregular generalized functions,
but the adjoint to I operator plays the role of the mentioned derivative (the detailed
presentation will be given in a forthcoming paper). We note also that all atypical for a
classical analysis difficulties with determination of stochastic integrals and derivatives (in

particular, the necessity to introduce the spaces H ™ H(_Ti), D' the isomorphisms

ext

U.,,) are related to the fact that considered here Lévy processes have no the CRP.

2. OPERATORS OF STOCHASTIC DIFFERENTIATION

2.1. Stochastic differentiation on spaces of test functions. In order to define ope-
rators of stochastic differentiation on the spaces of nonregular test functions, we need

some preparation. Let F" € H™ G ¢ H"™) n,m € Z,. We define

-7 ext —T

(2.1) F oGl = U, L (U FEDE(UL G € HE™,

ext

where Uy, + '™ — H®™ m € Z., are the restrictions to H™ of operators (1.33).

T

It follows from the linearity of operators U,, and from properties of a symmetric tensor
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product that a product ¢ is commutative, associative and distributive. Further, by (2.1)

P& 0 GE Ly = (U FEDBUm G ynm
(2.2) "
S ‘U Fext |H®”|U Gext ‘ | ext ‘H(") ‘Gext |H(m)

Let Fe(xt) € H(n), fm e H®m, m > n. We define a generalized partial pairing

<F(n)7 ) o € HEM=" by setting for arbitrary Gext = H(m—")
(23) <Gg>z " 7<Fe>7cltaf " >ext>ext = < ext <>G m- n) f(m)> t-

By (2.2)
(FG 0 Goa™™, f ™ exel < 1EG 0 G o | £
< IF& 3| GET lyonm [F ™,

which implies that this definition is well posed and
(2.4) (S P extlpgmn = (FS s S et < 1FGL Ly [Fr

Definition. Let n € N, F( € ’H(") We define a linear continuous operator

(2.5) (D) (F)) : (Hr)q — (Hr)q
by setting for f € (H,)q

°° !
(D"PESD) 1= S s (027 (G 1))
2.6 men
( ) _ - (m+n)' ®m (n)  p(m+n) .
=3 T o (R F T )

3
<}

where f(™) ¢ ’H?m are the kernels from decomposition (1.11) for f.

Since (see (1.12), (2.6) and (2.4))

1D D EDI7q = D (mh)2 S m = [(F s f et
m=0 ’
| ext (_”)27(1” Z((m+n)) 2q(m+n ‘f mtn) | ext (”)2 qn‘|f|2,q7
" m=0

this definition is well posed. It is clear that the restriction of the operator (D”O)(F( )) to

ext

the space (H,) or to the space (D) is a linear continuous operator on the corresponding
space.
Let us consider main properties of the operator D™.

Theorem 2.1. 1) For ky,...,k, €N, F(k ) GH,T ,je{l,...,m},
(DR (- (DR (DM ) (R () - D (F{E) = (DM o) () o0 i),

2) For each f € (H,), the kernels f(™) € H?”, n € N, from decomposition (1.11) can
be presented in the form

== {E(D"f),

i-e., for each F, ext e H" <F§Z),f(”)>ext = LE ((D”f)(Fe(;Lt))), here o := ((1,0))(z2) =
fD, o(w)pu(dw) is an ezpectation.
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3) The adjoint to D™ operator has the form

(2.7) (D"GYEL) =Y i(omn, G o FU)Y: € (Hor)—q,

ext
m=0

where Fext € H(,nT), G e (H_7)—q, and Ggﬁ) € H(fi) are the kernels from decomposition
(1.15) for G.

Proof. 1) The proof consists in the application of the mathematical induction method.
2) Using (2.6) and (1.17) we obtain

E((D" f)(FS))) = (1 (D" )ESO r2y = nlES) ™) exe

3) Let f € (Hr)q, e(:t) € H_T, G € (H_+)—4. By direct calculation one can easily

show that the series in the right hand side of (2.7) converges in (H_;)_4. Further, using
(1.15), (2.6), (1.17), (2.3), (1.11) and the commutativity of the product ¢, we obtain

(DG FEY, )2y = (G, (D™ FEFLD ) w2y

— (3 e G- 3 R e (B ) ) D ay
m=0

k=0
Z m + ’I’L GE}Z?? < e(:clt) ) f(m+n)>ext>ext
m=0

(oo}

= 2o m mE 0 Gl e

oo oo

= (D (¥ GL 0 FS)) D7 0%k, £ ) ) ey
m=0 k=0
= (D (e, GO o FS) s, ) w2y,
m=0
whence the result follows. O

Now we consider in more detail the case n = 1. Denote D := D?.

Theorem 2.2. 1) For all G € (H_,)_4 and F®V) € H_,
(2.8) (DG)FD) = (60 FO) W)Ly € (H-r)-,

2) For all f € (H,), and FV) € H_,

(2.9) (DAFD) = (FWD(),0.f) € (Hr)q,

where (FM(-),0.f) is a partial pairing, i.e., the unique element of (H,), such that for
arbitrary G € (H—7)—q (G, (FW(-),0.f))(r2) = (G & FV,0.f ) 12yen-

Remark. Similarly to the proof of the fact that the generalized partial pairing (-, -)ext
is well posed and satisfies estimate (2.4), one can easily show that a partial pairing is
well posed and satisfies a generalized Cauchy—Bunyakovsky inequality (in our case this
inequality has the form [(F()(:),0.f)|,., < |FM ]y A0 fly,0m,)-

Proof. 1) The result follows from representation (2.7) with n = 1: it is necessary to
compare the construction of kernels of extended stochastic integral (1.29) (see (1.36))
with the construction of a product ¢ (see (2.1)).
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2) Taking into account (2.8) and (1.30), for all G € (H_,)_, we obtain

(G, (DFED)) 1) = / (G ® FO)(w) dLa, ) 12
= (G FM,0.f)r2yen = (G, (FD(),0.f)) L2,

whence the result follows. O

Remark. Substituting in (2.9) F\Y = 6, € H_, (6 is the Dirac delta-function con-
centrated at t € Ry; the 1nclu810n is proved in, e.g., [4]), we obtain for f € (H,),
(Df)(0) = (8:(-),0.f) = Of € (Hr)q. So, the Hida stochastic derivative can be pre-
sented in the form 9.0 = (Do)(4.).

In some applications of the Gaussian analysis (in particular, in the Malliavin calculus)
an important role belongs to the commutator between the extended stochastic integral
and the operator of stochastic differentiation (see, e.g., [1]). An analog of this commutator
is calculated in the Meixner analysis [19, 20] and on the spaces of regular test and
generalized functions of the Lévy analysis [9, 8]. Unfortunately, there is no natural
extension of this construction to the spaces of nonregular test functions of the Lévy
analysis: as we saw above, the extended stochastic integral can not be naturally restricted
to these spaces. Nevertheless, an analog of this integral on the mentioned spaces is the
operator [. So, it is natural to calculate the commutator between I and D. In order to
do this, let us introduce operators of stochastic differentiation on the spaces (H.), @ H,
(this notion is intuitively clear and can be used without an additional explanation, but
we prefer to give an exact definition).

G e H™ @ H_,,

-7 7 ext,

As above, we begin with a preparation. Let Fe(:t) e H"
n,m € Z,. We define
(2.10)

FRoGT = (UL, @ D{(Pro 1)[(U.FL)) @ (Un © DG Y e K™ @ H_,,

where, as above, U,,, m € Z,, are the restrictions to H ™) of operators (1.33), Pr® 1

is the operator of symmetrization "by n + m variables, except the variable -” or, more

exactly, the orthoprojector acting from H®" ® H®m QH_, to ’H®"+m ® H_, (of course,
this operator depends on n and m, but we simplify the notation). As is easy to see,

P50 .S;?.\H(n;m@H,T:\(Pr@1>[<U FE) ® (Un © 1)OE Nlysnimgs

(2.11) o

< |U ext ‘H®n‘(U ® I)Gext |H§m®7'{_ | ext ‘H(")‘Gext |H(m)®H
Remark. Let ij;? = ij;? ® Héxz, Gé?:t) € H(,n:), Hé}cz € H_; and Fe(:t) € H(,nT) By
(2.10) and (2.1)
(2.12) FR0GE @ HY) = (FSY o Gy o HEY.

Let Fe(:t) € H(nT), f ™ e H®m ® H,, m > n. We define a generalized partial pairing
<F(n), f( )>EX € H®m " ® H, by setting for arbitrary am e H ™ ® H_-

ext ext,
(213)  (GU S P ) g gy = P OG-
By (2.11)
(S 0GEa ™ F) pym g] < TFSDOGET yomgae 1™ ygm g,
S P )G lgn-mg 1 g
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which implies that this definition is well posed and

(2.14) (Ead s Vet o gy, < VFa o |1 | o g

Remark Let f™ = fm) @ pM, fm) ¢ HEm () ¢ 1 ; and F € H™. For

ext

G e 1 and HY € H_, by (2.13), (2.12) and (2.3) we obtain

m—mn) 1 n m
(G @ HOQL (FL 1 )®h(1)>EXT>H<eva;—n>®H

FRo@Gm™ @ HY), f™ @ h0)

= H OH
= (FR oGl ™y o LY, £ @B om gy
= (F o GIm=) ptmy (gD p(1)

=

=

ext ext?

G (F, ™) e (HO, BOD)

Zl ”) ® Héxz’ <Fe(:t)7 f(m)>6Xt ® h(1)>Hé;"t*")®H'

The set {G M oHL) ¢ e 1™ H) € H__}is total in the space K™ ™ &
H_,. Thus we can conclude that

<Fe(:t)7 f >EXT = (F, é,?t), f(m)>ext @ hV

in the space H@’m’” ®@ H,. Asa corollary from this formula one can obtain the follow-
ing intuitively clear result. Let Fext € H(n) m) ¢ H@’m ® HT, m > n, g(m_n) =
(Féz),f( )>EXT € H®m—n g H,. Then for each u € R, £ € HE™ and gmm =
(F s £ )exe € HEM .

Definition. Let n € N, Fext ’H(”) We define a linear continuous operator

(D) (FS) : (He)g @ Hy — (Hr)g ® M,y
by setting for f € (H,)q @ H~

(an Fe(:t) ' Z m — n ' S n’ < ext 7f(m)>EXT>5

(2.15) m;"
m+n Xm n m—+n
=5 R o (EG) | P e s
m=0

where f.(m) € ’H?m ® H. are the kernels from decomposition (1.37) for f.
Since (see (1.38), (2.15) and (2.14))

n ONE: o gogm ((MA1)D? ) (min) 2
(D™ f () Fexet M, yg0m, = Z:O(m!) 29 WKFext e JEXT -
—qn — g(m+n) (m4n) |2
| ext (:?2 Z()((m+n)) 2 |f. HEMIr g
| ext ‘H(")Q anfH )q®@H -

this definition is well posed. It is clear that the restriction of the operator (D"o)(F, (n))

ext
to the space (H,) ® H, or to the space (D) ® D is a linear continuous operator on the

corresponding space.
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Remark. Let n € N, FLy) € K, f € (My)q@Mr, () = (D (O)(FL) € (Hr)g® Mo,
f € f be a representative (a function) from the equivalence class f. Then, as follows

from the previous remark, §(-) := (D" f ())(Fe(ft)) is a representative of the equivalence

class g(-) such that for each u € Ry g(u) = (D" f(u ))(F(n)) (i.e., considering f as a

ext

function on Ry with values in (H,), and substituting in (D" f(- ))(
the place of -, we obtain (D™ f(u))(F, (n)))

ext

ext)) a number % on

Theorem 2.3. Denote D := D'. For all f € (H,)g41 ® H, and FV) € H_,

(2.16) (DANFD) =D ONED)) + (FD ), £()) € (Hr)q,
where the last pairing is a partial one (see Theorem 2.2 for an explanation of this term).

Proof. Using (1.39) and (2.6) we obtain
(DAPH))ED) =" (m+1): (& (FD, f0M) )1 € (Hy)g,
m=0

where f(™) ¢ H?mﬂ are the kernels from decomposition (1.39) (which is decomposition
(1.11) for I(f)), i.e., fm) = Prf.(m) are orthoprojections onto H®™*! of the kernels

f.(m) € H?m ® H, from decomposition (1.37) for f. On the other hand, by (2.15)
and (1.39)

(oo}

I(DFO)NED)) = 3" me (@™ Pr(FD, f™ypxr): € (Hy),.
m=0
Let G =30 : (0%, GM)Y: e (H_1)_,, G e H™). By (1.17) we have

(. aHNED) )z im'erl (Gl s (F, F™ et ety
=0

(G I(DF))(FMD)) N2y = Zm'm ext,Pr(F() f.( )>EXT>ext~

Further, since for each m U,, ol
(2.13) and (2.10)

ot belongs to a symmetric tensor power of H_,, by (1.34),
<G.§;’? Pr(FD, ") gxr) e = mUnGoy , (FD, £ Y pxr)pgem
m((Un Gm ) (FD, F ™ ext) s gy
m{(U,hy © 1)(UnGE) () (FD, 1™ xr) om0 g
= m(FOOU,L © 1)UnGa) O ™) pyom g
=m{(Pr@ 1)[FY @ (UnGo) ()], f7™ )pome
= (FD (1) @ (UnGU) (2s- - oms ) + FD(2) @ (UnGU) (5 omo 1)
+ot FO () @ (U, Gé::?)( cemets D P 1) e
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and by (2.3), (1.34), (2.1) and the last calculation

(m o+ GG (FD, F oo = (m+ D(FD 0 GEYPrf™), o
= (m+1)(F <1>®< mGUD), F ) pgomn
= (m + D)([FOSUnGIDI), £ ) pgom s
= (FOO) @ UG (1 om) + FO (1) @ UnGo) (20 oms )
+FD () @ (UmGU) (50 mno1,)
ot FOD) @ UG 1y mets )y L™ 1y ey om) agemn

— (UG (FO), F™Y50) s 0m + m(GE PHFD, £ oy e,

here (F(M(.), f.(m)>H € H?m is a partial pairing.
Later, by (1.34) and (1.37)

S ml UGS (FOC), )90 08m
m=0

G (FO ), £ )90,

ext

M8

m=0

@17) m(GL) @ FW (), £y

M

H oM
0

= (G @ FD(), 3" (0% f) ) (payan
m=0

= (G FY, fhrmen = (G (FV (), F()n) 2,

where (F(M (), f(:))3 = (FM(), £()) € (H,), is a partial pairing.
So, for arbitrary G € (H_)_q

(G (DA ED N 2y = (GUDFONED) ) 2y + (G FDC), FOM w2,
from where (2.16) follows. O

3
I

Remark. With the notation from the proof of Theorem 2.3, by (1.17)

S mlGE FOC), L) )00 = (G D7 0™ (FDC), £ )2 Do,
m=0 m=0
therefore by (2.17) we obtain
(FO), e = (FD), F()) = 3 (0™ (FO(), ™)) .
m=0

Using this representation one can easily verify that actually for f € (H;)q+1 ® Hr
(FO(), £(4)) € (Hy)ge1 (we recall that by a generalized Cauchy-Bunyakovsky inequality

(EDC), £Vl < IFD e 1 F ™, )
As is easily seen, the results of Theorems 2.1,2.2,2.3 hold true (up to obvious modi-

fications) if we consider the operators of stochastic differentiation on the spaces (H,)
or (D).
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2.2. Interconnection between operators of stochastic differentiation on the
spaces (H,), and (L?). In [9, 8] the operators of stochastic differentiation were in-
troduced and studied on the so-called spaces of regular test and generalized functions
and, in particular, on the space (L?). Since the spaces (H,), are embedded into (L?),
it is natural to raise a question about interconnection between operators of stochastic
differentiation on (H,), and on (L?). Actually, the answer is very simple: roughly speak-
ing, the operator of stochastic differentiation on (H.), is the restriction to (H.), of the
corresponding operator on (L?). In this subsection we’ll explain this fact in detail.

First, let us recall the definition of the operator of stochastic differentiation on (L?).
Let n,m € Zy. Consider a function H : Rt — R. Denote

ﬁ(uh ey Uy Ung Ty - e oy Unprn)
. {H(ul,...,un+m), if foralli e {1,...,n},je{n+1,....n+m} u; #u;
0, in other cases
Let F(» ng), G™ ¢ ng;). We select representatives (functions) f(® e F(),
gm e G(m) from the equivalence classes F(™, G and set H(ui,...,Unim) =
FO(uy, ... uy,) - g(m)(unﬂ,.. s Un+m). Denote f@@) := H. Let f@) be the
symmetrization of f (" m) by all variables, Fsgim ) e HF™ he the equivalence
class in H"F™ that is generated by f (m) (i.e. f(")g(m) e FMzG(m),

Lemma. ([8]). The element FM3G™) ¢ H(n+m) is well deﬁned (in particular, this

ext

element does not depend on the choice of representatives from F() and G(m)) and
(2.18) \F<”>8G<m>|ext <™ gt |G™ o

Let F(") e 1), fm) ¢ Hext, m > n. We define a "product” (F(™, f(m) . €
H™™ by setting for each G(m n) ¢ y{m=n
(2.19) (G (B ) )ext = (FIBGU)| M)

Since by (2.18)
|(F(n)3G(m7’n)’ f(m))ext| S |F(n)6G(min)|ext‘f(m) ‘ext S ‘F(n)|ext|G(min)|ext|f(m)‘ext7
this definition is well posed and [(F, f0™)iloxt < [F™ ot f7 oxt

Definition. Let n € N, F(") ¢ H™) . We define a linear operator

(2.20) (D"o)(F™) 1 (L?) — (L?)
by setting for F € (L?)

(D"F)(F™) .= i L’%o@mw’ (M) fm)y )
(2.21) m=n '

where f(™) € Hg;’? are the kernels from decomposition (1.5) for F'. The domain of this
operator is

dom((D"e)(F™))

o0

An n m+n)) n m+n
= {F e ) (D FYE) 2 = 30 P E D 0 gy < o).
m=0 ’



356 N. A. KACHANOVSKY

Comparing the constructions of operators (2.5) and (2.20), one can conclude that
for a study of the interconnection between these operators it is necessary to study the
interconnection between products ¢ and 3.

Proposition. Let n,m € Z,. For F") ¢ ngz c H™ and G e HW H(:i)

T ext

(2.22) FMW 6 Gm) = pmzgm) ¢ pmdm) o gqntm)

ext

(more exactly, F(™oG™) = OF™3G™)  where O : ngjm) — 'H(,njm) is the embedding
operator).

Proof. For n = 0 or m = 0 (2.22) is, obviously, fulfilled, therefore we consider the case
n,m € N. At first we establish that for each A € D

(2.23) (F() o G 2O o = (FMBGI™) A& tm) .
It follows from the definition of F(™) o G(™) (see (2.1)) that

(F 0 G AZMHM) o = (Ut Up o (Un FO)B(Un G, A7)

(2.24) = (U, F™) @ (U, GI™), XNE ™Y — (U, F™ \E™) (U, G™) | 2™
= (FM X8 (G X8

On the other hand, using the above accepted notation, by (1.8) we obtain

(P3G \&ntmy (f@"% ABtmy
_ Z (n+m)! (le1||l/)2sl'.'<lek”l’)2sk
81!~-~Sk! l1! lk!

kolj,sj€N: =1, k, 11>la> >0,

(225) lysy+-+lgsp=nt+m
—
X / f(n)g(m)(ul’ cees ULy ey Ugyoiidsyy - - 7u81+'~+sk)
Rt Tk ———

5 I

x A1 (u1) - Al (Usytovtsy) dun == - dtts 4oy,

Without loss of generality one can think that m > n, and representatives f () ¢ pn),
g™ € G are symmetric functions. Taking into consideration this symmetry we can
write (see [8] for a detailed explanation)

(2.26)
e Im!
() g (uy, . tgm) = —
f g (ula > Un+ ) (n + m)]
X Z f(n)g(m)(uplv"'7upr7u‘11""’uq"—’“;

1<p1,-.;pn<n,n+1<qq,..., am S<n+m
0<r<n,py <+ <Pr Prp1 < <Pn,a1 < <dp—pdpn—rt1<-<dm

upr+1a ceey upn,7 u¢1n—r+1a ceey uqm)
(for r = n the argument in the right hand side of (2.26) is (w1, ..., Un; Un+1,- - Untm);
for 7 = 0 this argument is (g, , ..., Uqg,; UL, .., Un,Ug, 15 - -, Ug, ). To put it in another

way, the arguments of f(")g(™) in the right hand side of (2.26) are u;, j € {1,...,n+m},
where the indexes of n first and m last arguments (before and after ’;") are (indepen-
dently) ordered in ascending. (Note that we selected arrangement in ascending when we

used the symmetric property of f () and ¢("™) because this is convenient for a consequent
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calculation.) Substituting (2.26) in (2.25), we obtain

(F(n)gg(m) , )\®n+m)ext

_ T nlm! (szlllu)?“ (Ilpzkllu)%k
sl'sk' ll' lk'

kolj,sj€N: G=1,..,k, l1>lg> >l
lys14+lpsp=ntm

(2.27) e
X [/ TG Uy, Uty Uy geosges e vy Uiy ooty )
Rk —_———
I s
x A1 (ug) - Al (Usy4epse ) dut -+ dtts 4oges, + o } :
We say that a collection of equal to each other arguments (e.g., (u1,...,u1)) is called
————

l
a procession. It follows from the ordering in ascending of indexes in (2.26) and in the
statement for (-,)ext (see (1.8)) that in summands in interior sums [---] from (2.27)
processions can ”tear” only so that different parts of a “torn” procession will be for
different parties from ’;’; processions being for one side from ’;> do not switch places;
and elements in processions do not switch places. Further, it follows from a construction

of f(Mg(m) that summands in interior sums [---] from (2.27), in which a procession
is divided by ’;’, are equal to zero. Another summands (if there exist for a collection
k,l;,s;) disintegrate on groups of equal to each other integrals. These groups arise by
means of mutual transpositions of processions with equal quantity of members, which
are placed before ’;” and after ’;”. It is clear that if there are s’ processions of length [
before ’;” and s” processions of length [ after ’;” then by means of mutual transpositions

of these processions one can obtain
(s + ")
s'ls!

equal to each other summands.
So, nonzero summands in the right hand side of (2.27) are related to the expressions

(2.28) lis1+- - +lsp=n+m

that can be presented in the form

/AN !/ !/ " _n " "
Z1$1+"'+Zk/sk/:n, 181+"'+l//8k//:m,

(2.29) S S R P P N P O P <8\
l/1>>l;€/, l/1/>>lg//
(the first sum in (2.29) corresponds to first n arguments of f(")g(m) the second one

corresponds to last m arguments). Now for each s; from (2.28) either there exists s} = s;
(I; =1;) or there exists s/ = s; (I! = 1;) or there exist s; and s/, such that

/ "o .
S; + Sy = S5

(I; = U, = 1;). Inequalities for I/, I’ in (2.29) follow from inequalities l; > --- > [ and
ordering of indexes in (2.26) (more long processions have smaller indexes of arguments).

We will replace each group of equal to each other summands in the right hand side
of (2.27) by a representative multiplied by a quantity of summands in the group. Now,
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" | one can rewrite (2.27) in the form

taking into account that w® " = w

®n+m
( OG ) <t
= A AP "
Syt 887 .. S
KR s s LU e S s e 1 k21 k!
VY>>l 1 > >0,

lisi+---+l;c,s;€/:n s+ +zk// ;‘:”:m

’ 2s" " 2s!!
AR 2 lpe, 1\ ™ (Nl 1\ > (V27 AN
I A T 1 o\ T

f(n)
X/Rsll+"'+s;€/f (U],...7U1 US+ +5k,,...7usll+...+sgcl)
+

’

14 l;,
U U,

X At (Ul) RPN (usll""'”'"'s;‘,/ ) dU1 ce dus’1+,,,+s;€/

)

-{m
X/]R%/Jr...p;’/, 9( )(Un+1»~~-7un+1a~~ yUntsl/4otsll 5o Untsy/ 45,
~—_————

+

l// "
1 Uiy

X >‘l,1, (un+1) T )‘lg” (Un+53'+---+sg,, ) dupiq - dun+8”+ +sil
= (FO A% et (G A Jexe = (B, A9 )oxe (G A ) ot
— <F(n)7 /\®n>ext<G(m)7/\®m>eXt
(here we used a nonatomicity of the Lebesgue measure). Comparing this result with
(2.24), we obtain (2. 23)

Further, FMaG(m™) ¢ H("™  D'(n+m) generates a linear continuous functional on
DEn+m by a formula 1(-) = (FM3G™),)exe. On the other hand, at the same time
£ o Gm) ¢ 1"F™)  pln+m) generates a linear continuous functional on DE™+™ by
a formula 1(-) := (F™ o G(™ ). By (2.23) 1 =1 on a total in DE"+m get {A&n+m
A € D}, therefore these linear continuous functionals coincide on D®"+m, whence (2.22)
follows. 0

As a corollary of this Proposition we obtain the next statement.

Theorem 2.4. For arbitrary n € N and F™ ¢ H™ ’H(n) the restriction of the

ext

operator (E”O)(F(”)) to the space (H,), coincides with the operator (D™o)(F™).

Proof. By (2.6) and (2.21) it is sufficient to show that for arbitrary m > n and f™ ¢
HEm ¢ HM) ()| pm)y = () f<m>) « in 7™ In fact, by (2.3), (2.22) and
(2.19) for arbitrary G~ € ngmt_n) - H_TZ ™) we obtain
(G (FW, [ e = (G (U, [0 o) = (FU) 0 GU), [0 oy
= (P, fm) o = (FMBGU, f00) o = (G (F, U)o e

whence the result follows. O

Acknowledgments. 1 am very grateful to the Referee for many useful remarks and
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