Korean J. Math. 22 (2014), No. 1, pp. 57-69
http://dx.doi.org/10.11568 /kjm.2014.22.1.57

PARTS FORMULAS INVOLVING CONDITIONAL
INTEGRAL TRANSFORMS ON FUNCTION SPACE

Bong JIN Kim AND Byounag Soo Kim

ABSTRACT. We obtain a formula for the conditional Wiener integral
of the first variation of functionals and establish several integration
by parts formulas of conditional Wiener integrals of functionals on a
function space. We then apply these results to obtain various inte-
gration by parts formulas involving conditional integral transforms
and conditional convolution products on the function space.

1. Definitions and preliminaries

In a unifying paper [11], Lee defined an integral transform F, g of
analytic functionals on an abstract Wiener space. For certain values
of the parameters a and  and for certain classes of functionals, the
Fourier-Wiener transform [2], the Fourier-Feynman transform [4] and the
Gauss transform are special cases of the integral transform F, 5. In [§],
the authors established various integration by parts formulas involving
integral transforms of functionals on a function space. Chang and Skoug
[6], established the formula for the conditional analytic Feynman integral
of the first variation of functionals on Wiener space and obtained several
integration by parts formulas for conditional analytic Feynman integrals
and conditional Fourier-Feynman transforms.

In this paper we obtain a formula for the conditional Wiener inte-
gral of the first variation of functionals of the form F(z) = f({6,z)),
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where (6, x) denotes the Paley-Wiener-Zygmund(PWZ) stochastic in-
tegral fOTG(t) dx(t) and establish several integration by parts formulas
of conditional Wiener integrals of functionals on a function space. We
then apply these results to obtain various integration by parts formu-
las involving conditional integral transforms and conditional convolution
products on the function space.

Let Cy[0,T] denote Wiener space; that is the space of all R-valued
continuous functions x(t) on [0, 7] with x(0) = 0. Let M denote the class
of all Wiener measurable subsets of Cy[0,7] and let m denote Wiener
measure. Then (Cy[0,T], M, m) is a complete measure space and we
denote the Wiener integral of a Wiener integrable functional F' by

(1.1) B[P (x)] = /C | F) ).

Let K = KJ0,T] be the space of all C-valued continuous functions
defined on [0,7] which vanish at ¢ = 0 and let a and § be nonzero
complex numbers.

Now we introduce the definitions of integral transform F, 3, convolu-
tion product (F * G), and first variation §F for functionals defined on
K. The main focus of [9] was to establish various relationships holding
among F, gF', Fo 3G, (F % G),, 6F and 0G.

DEFINITION 1.1. Let F' be a functional defined on K. Then the
integral transform F, gF' of F is defined by

(1.2) FosF(y) = E,[Flaz + By)], yeK
if it exists [9, 11].

DEFINITION 1.2. Let F' and G be functionals defined on K. Then
the convolution product (F' x G), of F' and G is defined by

(1.3) (F*G)a(y)EEJC[F(y ng)c:(y;gw)] yeK
if it exists [7, 9, 13, 15].

DEFINITION 1.3. Let F' be a functional defined on K and let w € K.
Then the first variation 0 F of F' is defined by

0
(1.4) OF (ylw) = @F(y + tw)|i—o, y €K

if it exists [1, 5, 9, 13].
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Let X : (5[0,7] — R be a Wiener measurable functional and let
F : Cy[0,T] — C be a Wiener integrable functional. Then for n €
R, E,[F||X](n) denotes the conditional Wiener integral of F' given X
[6,12,16]. In [12], Park and Skoug gave a formula for expressing condi-
tional Wiener integrals in terms of ordinary(i.e., non-conditional) Wiener
integrals; namely that for X (z) = x(T),

EJP@IX(@)0) = BlF(() = 7o (T) + 7))

(1.5) : .
B /c 0,71 () = (M) + m)m(da)

For a functional F' defined on K we define the conditional integral
transform F, g(F||.X)(y,n) of F' given X by the formula

(1.6) Fap(F||X)(y,n) = Eu[F(ax + By)|| X (x)](n)
for y € K and n € R if it exists.

Similarly for functionals F' and G defined on K, we define the condi-
tional convolution product ((F * G).||X)(y,n) of (F * G), given X by
the formula

(L.7) ((F*G)aI\X)(y,n)=EI[F(yJ:/gx)G(y?/;x)HX(w)](n)

for y € K and n € R if it exists.

Next we describe the class of functionals that we work with in this
paper. Let {0,} be a complete orthonormal set of R-valued functions
in L?[0,T]. Furthermore assume that each 6; is of bounded variation
on [0,7]. Then for each y € K and j € {1,2,...}, the PWZ integral

O,9) = [} 0;(t) dy(t) exists.
For 0 < o < 1 let E, be the space of all functionals F' : K — C of
the form

(1.8) F(y) = f((01,9), - (0n,9) = F((0, 1))

for some positive integer n, where f (X) is an entire function of n complex
variables \q, ..., \, of exponential type; that is to say

(1.9) [f(N)] < Ap exp{Br|X|"*7}

. n
for some positive constants Ap and B, where [A['T7 = 3 |\
=1

In addition we use the notation Fj(y) = fj(<§, y)) where fj(X) _
a%fj()\l,---,An) forj=1,...,n.



60 B.J. Kim and B.S. Kim

In [10], the current authors and Skoug showed that for all F' and G in
Ey, Fops(F||X) and ((F*G),||X) exist and belong to E, for all nonzero
complex numbers o and § and the condition by X(z) = x(7") while
dF (y|w) exists and belongs to E, for all y and w in K. For related work
see [2, 7,9, 11, 15] and for a detailed survey of previous work see [14].

2. Parts formulas involving conditional Wiener integral

We begin this section by stating the following well-known Cameron-
Martin’s translation theorem [3].

THEOREM 2.1. Let ¢ € C([0,T)NBV([0,T]), and zo(t) = [ $(s) ds.
Then for any Wiener measurable function F(x), F(x + xo) is Wiener
measurable and we have

(2.1)
/ F(x + x¢) m(dx)
C()[O,T]

— exp{—% /OT[xE)(t)]Q dt} /c o F(x) exp{/OT zy(t) dx(t)} m(dz).

In [3], we see that the restriction on z{, may be weakened to xj €
L?[0,T] provided that we interpret fOT xy(t) dz(t) in the sense of PWZ
integral.

Let

A = {w € (5[0, T] : w is absolutely continious on [0, 7]
with v’ € L*[0, T]}.

We note that if we choose z € L[0, 7] and define w(t) = [; 2(s) ds for
t € [0,7], then w is an element of A, w’ = z a.e. on [0,7], and for all
v e L*0,T], (v,w) = (v,w') = (v, 2) where (v,2) = fOTv(s)z(s) ds.

Our first result is a fundamental theorem which plays a key role
throughout this paper. In this theorem the conditional Wiener inte-
gral of the first variation of a functional F' is expressed in terms of the
ordinary (that is, non conditional) Wiener integral of F' multiplied by a
linear factor. Furthermore it can be expressed as a sum of conditional
Wiener integrals.
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THEOREM 2.2. Let F' € E, be given by (1.8) and w € A, then
(2.2)

. [P (el X] () = [

Col0,T) Fla() - Tx<T> + TTZ) (w', x) m(dx).

Also both sides of (2.2) are given by the formula

E, [F(x)(w', 2)[| X] (n) + T(w', wh) E; [0F (wo) | X] (n)

(2.3) —n(w',wh) B, [F()]| X] (1)

where wy(t) = .

Proof. In [10], we can see that for F' € E, and w € A,

9 . |
/Co[[),T]}%F(x(.) - Tx(T) + 70+ kw(-)) [kmo| m(da)

(2.4) n . . |
SZKQJ"“/)’ /CO[OT]|fj(<9795('> - T$(T) + Tn)‘ m(dzr) < oco.

Then using (1.4) and (1.5) we see that
E, [0F (z|w)[|X] (n)

_ / ﬁp(m() — Tx(T) + ??7 + kw(-)) [p=o m(dz)

~a(T) + 7+ k() m{da) )|

\
SE
e
Q\
S
|
T
=
|
N|

k=0

Equation (2.4) justifies the second equality, interchange of differentiation
and integration, in the above equation. Moreover by (2.1)

E,[0F (xfw)[| X] ()

P = )+ ) sl )yt



62 B.J. Kim and B.S. Kim

which is equal to the right hand side of (2.2). Furthermore we have
/ F(x(-) - fx(T) + Tn) (W', x) m(dz)
Co[0,1

N /00[0 7] Fa() - ?x(T) + Tﬁ) (w',(-) = o (T) +

Now it is easy to see that, by (1.5), the last expression is equal to (2.3)
and this completes the proof. O]

Our first corollary of Theorem 2.2 follows from the equation (2.3) and
yields a formula for the conditional integral of F' multiplied by a linear
factor (w', x).

COROLLARY 2.3. Let w, wg and F be as in Theorem 2.2 above. Then
we have

E,[F(z){w', z)|| X] (n)
(2.5) = E, [0F (x|w)[|X] (n) — T(w', wp) Ex [0F (w]wo) | X] ()
+n(w', wp) B [F(x) | X] ().

Our next corollary of Theorem 2.2 is a formula for the conditional
integral of F" multiplied by two linear factors (w}, x) and (wj, z).

COROLLARY 2.4. Let wy, we be elements of A, and F' € E, be given
by (1.8). Then we have

E, [F(x)(w), z)(wh, )] X] (1)
= Ey[(wy, wh)F () + (w), x)dF (z|w)|| X] (1)
— T(w), wp) oy [(wh, wh) F(x) + 0 F (xfwo) (wh, 2)]| X] (n)
+n(wy, wo) By [F (@) (wh, 2)]| X] (n).
Proof. Let G(x) = F(x)(w}, z), then we have
0G (zlwy) = F(z)(wh, wy) + 0 F (z|wy){ws, x).
Now equation (2.6) follows directly from equation (2.5). O

(2.6)
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In our next theorem we express the conditional Wiener integral of the
product of functionals in FE, in terms of the Wiener integral and obtain
an integration by parts formula for the functionals.

THEOREM 2.5. Let F' and G € E, be given by (1.8) with correspond-
ing entire functions f and g respectively. Then for w € A, we have the
following

(2)0G (x|w) + O F (z|w)G(2)|| X] (n)

E,]
(2.7) / . - fx(T) + fn)

G (2() = (D) + ) (w', ) m(d).
Also both sides of (2.7) are given by the formula
)G

E,[F(2)G(x)(w', 2)[| X] (n)
(2.8) + (', wo') B, [F(2)0G (2 |wo) + 0 F (2 |wo) G()]| X] (n)
= n(w',wy') E; [F(2)G(2)[|X] (1)
where wy(t) = %
Proof. For H(z) = F(x)G(x), we have
dH (z|w) = F(2)0G(z|w) + 0F (z|w)G(z).
Then equations (2.7) and (2.8) follow from equations (2.2) and (2.3),
respectively. O]
By choosing F' = GG in Theorem 2.5, we have corollary.

COROLLARY 2.6. Let F' € E, be given by (1.8) and w € A, then we
have
E [F()dF (x|w)]| X](n)

(2.9) 1 : ©N12,
=5 [y [P0 = 0 )] 2y e

Also both sides of (2.9) are given by the formula

B IF P, )| XT () + T, ) [F ()6 F efwo)]| X] ()

_ g(w’,wg)Ex[[F(x)]QHX] ()

where wy(t) = .

(2.10)
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If F € E,, then 0 F(x|w;) belongs to E, [10]. Thus if we replace G(x)
with 0 F'(z|w;) in Theorem 2.5 we have the following corollary.

COROLLARY 2.7. Let F € E, be given by (1.8). Then for each
wi,ws € A, we have

E[F(2)0*F(-|wr)(x|ws) + 6 F (wws)d F (x[w1) || X] (1)
(2.11) = / F(a() - fﬂf(T) + fn)
SF (2(-) — ==(T) + :;mel) (wh, ) m(dz).

Also both sides of (2.11) are given by the formula

(2.12)
E. [F(2)0F (x]wy) (wh, )| X] (n)
+ T(wh, wy) Ey [F () F(-wr) (wo) + 6F (x|wo) 0 F (w]ws) || X] ()
— (W, wp) Ex [F(2)0F (xw) | X] (n)

where wo(t) = .

3. Additional results

In this section we obtain the various integration by parts formulas
involving conditional integral transforms and conditional convolution
products.

Since G belongs to E,, F,3(G||X) also belongs to E, [10] and so
we have the following various formulas for conditional Wiener integrals
and the integration by parts formulas involving integral transforms and
conditional integral transforms. Furthermore we can obtain the formu-
las involving conditional integral transform of a conditional convolution
products.

ForMULA 3.1. Replacing G(z) with F, sG(z) in Theorem 2.5 yields
E,[F(2)6F, 5G(z|w) + 6F (z|w) Fa 3G ()| X] (n)

(3.1) = /C’O[O,T] F(x() - ;x(T) + ;n)

FapG(x() = =o(T) + ) (w', x) m(da).
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Also both sides of (3.1) are given by the formula
B, [F(2)FosG(x) (W', 2) ]| X] (n)

(3:2) +T(u wo) o [F(2)0F05G (x|wo) + 0F (z|wo) Fo sG(2)[| X (1)
—n(w', wp) E, [F(2)G(2)|| X] (n)

where wy(t) = %.

ForMuULA 3.2. Replacing F'(z) and G(z) by Fu sF (z) and F, sG(x),
respectively in Theorem 2.5 yields

B, [Fag P (@) F s G l0) + 5 5P () Faop Gl |X] 1)
3 = TP~z + )

FopG(a() — ?;;(T) 1 ?n) (W', z) m(dz).

Also both sides of (3.3) are given by the formula

By [FopF(2)FopGx) (', x) | X] (1)

+ T(w', wy') x[ FosgF(2)0Fu G (x|wy)
+ 0Fa,6F (xwo) Fo,sG(2) | X ()

— (W', wy) By [ Fop F(2) Fo,sG ()| X] (1)

(3.4)

where wy(t) = %.

ForMuULA 3.3. Applying Theorem 2.5 to the product of conditional
integral transforms of F' and G yields

By [Fos(FI|1X) (2, m)0Fa,s(GX)(w]wr, m2)
+ 0 F o 5(FIIX) (@|w, m) Fo s (G X) (2, m2) [|X] (s)

(3.5) _ /C | Fas(FIX) ) = (D) + s m)

Fos (G X) (2(-) — ?a:(T) + ;ng, n2) (W), ) m(da).



66 B.J. Kim and B.S. Kim

Also both sides of (3.5) are given by the formula

By [Fa,s(F|1 X) (@, 1) Fo s (G1X) (2, m2) (w), )| X] (13)

+ T (w), wo) By [Fous (F (|1 X) (2, 1) F o, 5(G |1 X) (]wo, m2)

+ 0Fa,s(F1X) (@wo, m) Fa,s (Gl X) (2, m2) [ X ] (ns)

— 5(w', wo) By [Fop (FI|X) (@, ) Fa,5 (Gl X) (2, m2) | X] ()

where wy(t) = %.

(3.6)

Proof. Since the first variation satisfies the Leibnitz rule, that is,
S(PQ)(z|wy) = P(2)0Q(x|wy) + 0 P(x|w,)Q(z), we have

Eo[0(Fas(FIX)(m) Fas(GIIX) (-, m2)) (|wo) | X] (ns)
= x| Fos(FIIX) (2, m)0 Fa (G| X) (2l wo, n2)
+ 0F 0,5 (F|1X) (|wo, n1) Fa s (Gl X) (2, m2) | X] ().
Applying Theorem 2.5 with
h(-5m,m2) = Fas(FIIX) (5 m) Fap(GIX) (5 m2),
we have the formulas (3.5) and (3.6). O

FormuLA 3.4. Choosing G(x) to be identically equal to one on Cy[0, T']
in (3.5) and (3.6) yields

E [0F a5 (F || X) (@lwr, m)|| X] (15)

B /C’o[O,T] Fap(FIX)(() - fx(T) + fﬁ:&ﬂh)(w’l, x) m(dx).

Also both sides of (3.7) are given by the formula
By [Fap(FII1X) (@, m){wy, )| X] (n3)

(3.8) + T (wy, wo') By [Fa, s (F[|X) (2, 1m1)0Fa,6(G| X) (| wo, m2)
= 3(wh, wo') By [Fo s (FI1X) (2, m)l| X] (1)

where wy(t) = %.

(3.7)

ForMmuLA 3.5. Choosing G(z) = F(z) in Formula 3.3 yields
(3.9)
By [Fo s (FIX) (@, m)0Fa,5(F[|X) (xlwy, m) | X] (115)

1 . ) 2
-2 /C . [ Fus(FIX) (5() = (D) + onom) | (ah, 2) m(d).
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Also both sides of (3.9) are given by the formula

%Ex [(Fas(FNX)(z,m)) (wh, 2)]| X] (ns)

(3.10) + T(wy, wp) Ex [Fos(FIIX) (@, m1)0 Fa s (F| X) (wlwo, m) [ X] (115)

— g W) B [(Fas (F1) () 1X] )

where wy(t) = %.

In our final formula we express the conditional Wiener integral of
the product of the first variation of conditional integral transform and
conditional integral transform as the sum of Wiener integrals involving
conditional integral transform of a conditional convolution products of
the functionals.

In [10], we see that

Fos(F*G)al X)) 1X) (2, 12)

= FuslFIX) (5 o) PaslCIX) (5 ).

Taking the first variation of the last expression and applying Theorem
2.2, we have the following formula.

FormuLA 3.6. Applying Theorem 2.5 to F, g(F * G), yields the for-
mula

(3.11)
B [0 Fu s (FIX) (P22 (T8 Fasl CIX) (s, Bt
T 771
+ Fas(FIX) (S5, 7 50)
N2 —7Ty, T W
SFaslGIX) (5 ) (151X ()
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Also both sides of (3.11) are given by the formula

By [ Fos (((F % Gl X)) 1) G ma) w21 X | ()

(312) -+ T} ) B [5(Faus (((F 5 Gall X)) () 1) (o) | X | 1)

where wy(t) = %.

[1]

[10]

[11]
[12]

[13]

[14]

= (1} ) B | Fas (((F x G)all X)) (s m) (@ eta) | X | 1)

T
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