East Asian Math. J.

Vol. 31 (2015), No. 1, pp. 135-144 SYNMS
http://dx.doi.org/10.7858 /eamj.2015.014 T Tewwmmmew

SOME RELATIONSHIPS BETWEEN THE INTEGRAL
TRANSFORM AND THE CONVOLUTION PRODUCT ON
ABSTRACT WIENER SPACE

JEONG EUN LEE AND SEUNG JUN CHANG™

ABSTRACT. In this paper we establish several formulas for multiple inte-
gral transform of functionals defined on abstract Wiener space. We then
use the these results to establish several basic formulas involving multiple
convolution products.

1. Introduction

Let H be a real separable infinite dimensional Hilbert space with inner prod-
uct (-,-) and norm |- |g = /(:,-). Let || - ||o be a measurable norm on H with
respect to the Gauss measure p [9]. Let B denote the completion of H with
respect to || - [|o. Let ¢ denote the natural injection form H into B. The adjoint
operator i* of 4 is one-to-one and maps B* continuously onto a dense subset of
H* where H* and B* are topological duals of H and B, respectively. We then
have a triple (B*, H, B) such that B* C H* = H C B and (h,z) = (h,z) for all
2 in B* and h in H, where (+,-) denotes the natural dual pairing between B*
and B. By the results of Gross in [6], uo4i~! has a unique countably additive
extension m to the Borel o-algebra B(B) on B. The triple (B, H,m) is called
an abstract Wiener space. For more details see [3, 5, 7, 9, 13]. The classical
Wiener space is an example of abstract Wiener space.

In 1981, Lee introduced an integral transform which is called the Fourier-
Gauss transform, on abstract Wiener space in his unifying paper [13]. He
then applied the integral transform to investigate the existence of solutions
of the system of the differential equations (1.1) and (1.2) (Cauchy problems)
associated with an appropriate operator N,;

(1.1)

u(z,t) = P(Ne)u(z, t), r€eB,t>0
u(z,0) = f(x)
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and

{utt(:at) = P(N.)u(z,t), r€B,t>0 (12)

P(Ne)u(z) = f(x)

where P(n) = ap + a1n+ -+ + a,mn™, f is an appropriate function and c is a
fixed nonzero complex number. He also showed that the solutions of differential
equations (1.1) and (1.2) above can be represented as integrals with respect to
the Wiener measure.

Since the concept of the integral transform was introduced by Lee, many
mathematicians studied the integral transform and related topics for function-
als in several classes [2, 4, 10, 11]. In particular, Chang, Chung and Skoug
established several basic formulas for the integral transform and the convo-
lution product [2]. They also established a Fubini theorem for the integral
transform and the convolution product of functionals on classical Wiener space
[4].

In this paper, we extend the results in [2, 4] to functionals on the abstract
Wiener space B. The most results and formulas in [2, 4] follow immediately
from the results and the formulas in this paper.

2. Definitions and preliminaries

In this section we list some definitions and results from [13]. First, we denote
the abstract Wiener integral of a functional F' by

/B Pa)m(dz).

A subset E of B is said to be scale-invariant measurable [8] provided pE
is measurable for all p > 0, and a scale-invariant measurable set N is said to
be scale-invariant null provided m(pE) = 0 for all p > 0. A property that
holds except on a scale-invariant null set is said to hold scale-invariant almost
everywhere(s-a.e.).

Throughout this paper we will assume that each functional F': B — C we
consider is scale-invariant measurable and that

/ |F'(pzx)|m(dx) < oo
B

for each p > 0.

Let [B] be the space of all complex-valued continuous functions defined on
[0,T] which vanish at ¢ = 0 and whose real and imaginary parts are elements
of B.

First we state the definition of the integral transform F, g introduced in
[13].
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Definition 1. Let F be a functional defined on [B]. For each pair of nonzero
complex numbers v and 3, the integral transform F, gF' of F'is defined by

FopF(y) = Fy p(F)(y) = /B Flye + Byym(de), yelB),  (21)
if it exists.

Remark 1. When v = /c(c > 0) and 8 = i, F, g is the Fourier-Wiener c¢-

transform introduced in [12] and is denoted by F.. When v = (—ig)~2 (g > 0)
and § =1, F, s is the Fourier-Feynman transform in [1] and is denoted by Tj,.

Next we state the definition of the convolution product (F x G),.

Definition 2. Let F' and G be functionals defined on [B]. Then the convolution
product (F % G), of F and G is defined by

6 = [ P2 )6 (L2 Jmtan), vl

if it exists.

Now we are ready to describe the class of functionals that we work with
in this paper. Let &, be the class of functionals F' defined on [B] with the
following properties;

(1) [F(2)] < cexp(c'||z[/p]) for some positive real numbers ¢ and ¢’ depend-
ing only on F where ||z||;5) = (||z§ + lyll2)2 for z = 2 + iy with 2,y € B.

(2) F(z + Ay) is an entire function of A € C.

We call &, the space of exponential type analytic functionals. By Fernique’s
theorem [9], there exists some constant a such that [, exp(a||x||[ZB])m(da:) < oo

and so the integral transform F,, g is well-defined on &, for each pair of v and
B on C.

The following lemma is due to Lee in [13].

Lemma 2.1. Let F be an element of &, and let v and 3 be nonzero complex
numbers. Then we have

Fr5(Ea) C Eas (2.2)
/ / F(yz + By)m(dz)m(dy) = / F(+/~v? + B22)m(dz). (2.3)
BJB B

Remark 2. (1) Equation (2.2) tells us that the integral transform F., gF of a
functional F' in &, is an element of &, again.

(2) For nonzero complex numbers v and 3, we note that /42 + 52 = ¢ for
some § € C. Since the Wiener measure m is even, the integral on the right-
hand side of (2.3) remains of single value no matter, +9 or —J, which value we

choose for \/~2 + (2.

Definition 3. Let
A={(7,8)eCxC:y*+5°=1,7#0,8 #0}.
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Remark 3. For all (v,5) € A and F € &,, the integral transform always exists
and belongs to &,. Furthermore the equation (2.3) becomes

// (vz + By)m(dz)m(dy) = /F (2.4)

3. Multiple integral transforms

In this section we establish the existence of multiple integral transforms of
functionals in &,.

In our next theorem, we establish the Fubini theorem for the integral trans-
form of functionals in &,.

Theorem 3.1. Let F' be an element of E,. Then for all (71, 51) and (v2, f2)
mn A,

Frva s (Fra BV W) = Fryr g F(y) = Fryy gy (Fray5.87) () (3.1)
fory € [B], where v = \/7% + 373 and 8/ = 3182. Furthermore (v, ') is an

element of A.

Proof. Using (2.1) and (2.3) it follows that for y € [B],

Fona(Fon s F) () = /B /B Flyiz + Buysz + B fay)m(dz)ml(dz)

= /BF(\/mw-Fﬁlﬂzy)m(dw)

.8 F(y).
On the other hand, using (2.1) and (2.3) it follows that for y € [B],

Fon b (Fre,8. F) () = /B/BF(’Y2Z + Bam1z + B1f2y)m(dz)m(dx)

- /B F(\/72 + 8372w + B Bay)m(dw).

Since 73 + B2v5 = 73 + 83797, we can establish the equation (3.1) as desired.
Furthermore (7', 8') is an element of A since (y1,81) and (72, 82) are elements
of A. |

Putting v7 = 72 = v and 81 = P2 = [, the following corollary follows
immediately form equation (3.1).

Corollary 3.2. Let F be as in Theorem 3.1. Then for all (v, ) € A,
Fr.8(Fy ) y) = Fyr g F(y)
fory € [B], where " = \/¥2(1 + $2) and B" = 2.
Corollary 3.3. Let F. be the Fourier-Wiener c-transform used in [12]. Then
Fi(F ) y) = Fo-1F(y) = F(~y) = F 5(F 5F)(y)
fory € [B].
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Note that if (v, 8) is an element of A, then (z%, %) also is an element of A,

and so using equation (3.1), we can establish a basic formula for the inverse
integral transform.

Theorem 3.4. Let F be as in Theorem 3.1. For all (v, ) € A,

Fi %(]:%BF)(Z/) = ‘7:"//7;6'F(y) = .7-"%5(.7-"1%7%F)(y)

%
forye B. Butvy = 72+[32(i%)2 =0 and f :[3% =1 and so

Fiz 1 (FypF)y) = Fy) = Fy5(Fiz 1 F)(v) (3.2)

3°3
fory € [B].

To obtain an n-dimensional version of Theorem 3.1, we use the following
notations. Let {(vn, 8n)} be a sequence in A. For alln=1,2,---, let

n k
DO Y (3.3

k=1

and

k=1

where ﬂO = 1. Note that (5’17B1) = (717ﬁ1)7 (ﬁQaBQ) = (’y/aﬁ/> and (’?’ﬂd/g’ﬂ) are
also elements of A for allm =1,2,---.

In our next theorem, we give an n-dimensional version of Theorem 3.1. The
following theorem is one of our main results in this paper.

Theorem 3.5. Let F be as in Theorem 3.1. For all (y1,51),*+ , (n, Bn) € A,
Fonbn F,p F W) =F5 5 FY) =Ty Fr s F(Y) (3.5)
fory € [B], where 4, and B, are given by (3.3) and (3.4) above.

Proof. To prove this theorem, we use the mathematical induction for n > 2.
First note that for n = 2, using (3.1) it follows that for y € [B],

‘F727/52‘F71,/31F(y) = ‘/—-"Y'ﬁ/F(y) = ‘F:Y2,B2F(y>
Now we assume that for n,

‘7:’Yn,5n ’ "]:’Yl,ﬁlF(y) = ]:fym,énF(y) (36)
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Then using (2.3) and (3.6) it follow that for y € [B],
]:’Yn+1,5n+1]:“/n,ﬁn o ']:“/1751F(y) = f7n+17ﬁn+1ffynﬁnF(y)

/ %,B ’7n+1x + Bn-‘rly)m(dx)

= / / F(’ynz + Bn7n+1$ + Bnﬁn—&-ly)m(dz)m(dx)
BJB

- /B F(\32 + 292,10 + Bubusry)m(dw).

Now using (3.3) and (3.4), we can easily check that

n k n
\/ 7n+ﬂn7n+1 = ZV}?H@Q_1 + HB]%’Y?H»I
k=1 i=1 k=1

n+1

= Z Vi H g7

= Vn+1
and

BBt =B1- Bubrt1 = Bni1.
Hence
Frns1,BnirFvnBu * ']:“rlﬁlF(y) = ffynﬂ,,é"HF(yL

and so using (3.1) we can establish equation (3.5) as desired. [

Corollary 3.6. Let F' be as in Theorem 3.5 and let (v, 8) be an element of A.
Then

n-times
=~
f’)’vﬁ e ‘F’Y»BF(y) =F /17B2n$BnF(y)
fory € [B]. Furthermore

n-times
=~
]:\/E ]:\/iF(y) = ]: /1,(71)n,)inF(y)

fory € [B].

Remark 4. In fact, there are n!-formulas corresponding for the equation (3.5).
For example, if n = 3, then there are six-formulas ;

‘F’Ye,ﬁa(]:’mﬁz( Y1, 31 )(y

)
3,85 (Fn 81 (Fra,8. 7)) (1)
2,82 (Frg, 85 (Frn 6, F)) ()
2,82 (Frva 81 (Fra,8:.F))) (y)
1,81 (Fra B (Fra 85 F))) ()
1,61 (Frs, 85 (Fra,8. ) (1)
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for y € [B].
4. Application

In this section we use the result of the multiple integral transform to establish
basic formulas involving convolution product.

In our next lemma, we give a basic formula for integral transform for con-
volution product.

Lemma 4.1. Let F and G be elements of £, and let (v, ) be an element of
A. Then
Fop(F*G)y(y) = f%ﬂF(y/ﬂ)f%b’G(y/\/%

(4.1)
=7, 8val WF, 5,02G W)

for y € [B].
Next we give several corollaries of Lemma 4.1.
Corollary 4.2. Let F, be the Fourier-Wiener c-transform used in [12]. Then
FoalF  G) oy) = FogFy/VDF 5Gy/ V).
Corollary 4.3. For F € &, and (v, ) € A,
Fyp(F % F)y(y) = [Fy 5 F(y/V2)?

and

Frp(F 1) (y) = ]:%ﬂFQ//\/i)
fory € [B].

The following theorem is also one of our main results in this paper.

Theorem 4.4. Let F and G be as in Lemma 4.1. For all (v, ) in A,

(F % G)y(y) = Fig 3 (FyaF(/V2)F, 5G(-/V2))(v) (4.2)
fory € [B].
Proof. Using (4.1) and (3.2) with F replaced with (F' * G),, we can obtain the
equation (4.2) as desired. [ ]

Remark 5. Interchanging (v, 8) and (i3, %) in equation (4.2) we obtain the
formula

(F*Giz(y) = Frp(Fiy 1 F(/V2)Fiy 1G(/V2)(y)

for y € [B].

1
' B

Wk

a1
BB

The following theorem is the last main theorem in this paper.
Theorem 4.5. Let F' and G be as in Lemma 4.1. For all (y1,£1) and (72, B2)
mn A,
]:’Yl,ﬁ1 (}-VzﬁzF *]:Vz,ﬁzG)’h (y) = ]:’72,32 (‘7:%7,31F * ]:“/1,,31G)’72 (y)
fory € [B].
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Proof. Using equations (4.1) and (3.1) it follows that for y € [B],
oo (Fra, o B % o 5, G (9)
1181 (Fra 2 )/ V2) Fop 51 (Fra . G) 9/ V2)
(Fr.8: Gy

727[32( Y1,61 )(y/\[) ’Y27,32 )( /\[2)
= Fr2.8 (‘F’YlﬁlF * f717,31G)'72 (v),
which completes the proof of Theorem 4.5. [ ]

1,581

We obtain the following corollary by letting G(y) = F(y) or by letting G(y)
be identically one on [B].

Corollary 4.6. Let F be as in Theorem 3.1. Then for all (71, 81) and (v2, B2)
n A,

]:’71,ﬂ1 (]:“/2,52F * ]:W,BzF)% (y) = [-7:“/1,&( v2,B2 )(y/f)]
and

Fonsr (Frao B % 1) () = Fo 51 (Fra g F) (0/V2) = Frg o (Fry o F % 1)1, (1)
for y € [B].
Corollary 4.7. Let F' and G be as in Theorem 4.5. For all (,0) € A,

Fig, 3 (Fry s Fry5Giz ()

5B

= Fix s (FLaF)u/VD)F,
— Fly/V2)G(y/V2)

for y € [B]. Now taking the integral transform F, g of each side of equation
(4.3), we can obtain a basic formula for convolution product

(FypF + Fy5G)iz (y) = Fo s (F(-/V2)G(-/V2))(y) (4.4)

y € [B]. Furthermore, interchanging (v,5) and (i3, E) in equation (4.4) we
obtain the formula

(]:'Y IF*]:

71 71
v BB

(Fr.6G)(y/V2) (4.3)

i1 1
'BoB

G)y(y) = Fig 1 (F(/V2)G(/V2))(y)

33
y € [B].
Remark 6. Clearly there is an n-dimensional version of the Theorem 4.5. For
example, if n = 3, then there are six formulas as follows;
Frs.85(Fra 82,0 F % a8 F 0,81 G )y (9)
385 (Foyr 80 Fya 2 B % Foyy o1 Frys 2 G ()
2,82 (Frg s F oy 1 % Fryg 8y Pyt 181 Gy (1)
a8 (Fon 1 Frys 85 B % Fryy 31 Fs 5 Ga ()
(Frs8s Tz 2 F % Frys 3 F 2,82 G )y ()
(F G ()

V2,82 "/3753F*]:72762 73,83

1,81

Y1.51
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for y € [B]. Hence we know that there are n! formulas for the case of n-
dimensional.

5. Conclusions

For certain values of the parameters v and 8 and for certain classes of func-
tionals, the Fourier-Wiener transform, the modified Fourier-Wiener transform,
the Fourier-Feynman transform and the Gauss transform are special cases of
Lee’s integral transform F, 5. These transforms play an important role in the
studies of stochastic processes and functional integrals on infinite dimensional
spaces. In this paper, we have extended various results and formulas in pre-
vious papers. That is to say, all results and formulas in previous papers are
special cases in this paper.
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