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1. Introduction. Let Gw be the Wiener space consisting of continuous
real valued functions x{t) on [0,1] with x(0) = 0. It is the purpose of
this paper to investigate the transformation of the generalized Wiener
measure on Cw corresponding to the generalized Brownian motion process
(i.e. Brownian motion process with nonstationary increments) when the
elements of Cw are transformed by a Volterra integral equation of the
second kind.

For 0 = ίo < tt < < tn ^ 1, let S ί r.. ί n be the σ-field of subsets of
Cw of the type

(1.1) E = {xeCw; [x(td, •••, x(tn)]eB},

where 33n is the σ-field of Borel sets in the ^-dimensional Euclidean space
Rn. Let b(t) be a strictly increasing continuous function on [0, 1]. It is
well known that if we define a set function m on δ ί r . . ί n by

(1.2) m(E) = - ^ -

{(arJ gίδίW-δίί^]1} J

I 2 ί-i b(ti) — 6(ίί_i)

with ξQ = 0, then m is well defined on the σ-field g generated by the field
g0 which is the union of all the σ-fields %tl ~tn

 a ϊ*d is in fact a probability
measure on (Cw, g). (See for instance K. Itδ [4] and P. Levy [6].) Let
g* be the Caratheodory extension of g0 relative to m. Then (Cm %*, m)
is a complete probability measure space. We shall refer to g*-measura-
bility as Wiener measurability, and to m as the generalized Wiener
measure corresponding to 6.

The real valued function X(t, x) = x(t), xeCw,te [0,1] is then a stochastic
process with independent increments on the probability space (Cv, g*, m).
In fact X(0, x) = 0 for every x e Cw, and the increment X{t", x) — X{t\ x)
is distributed according to JV(O, 6(ί") - b{t')), i.e. the probability distribu-
tion Φ of the above increment is a normal distribution with density


