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1. Introduction

Let (<S(Rd), L\Rd\ <S'(Rd)) be a rigged Hubert space, where S(Rd) is the
Schwartz space of test functions and S'(Rd) is its dual space. Letting fe}Γ=ι
dS(Rd) be a complete orthonormal basis of L2(Rd), we put FCΊ?={f', f is a
function on S'(Rd) of the form /(£)—/(<£, et >, •••, <£, ^ Λ)>) for some n and
a real CΓ(Λn)-function /}, where < , > is the dualization between S'(Rd) and
<S(Rd). Let z> be a quasi-invariant measure on <S'(Rd) with respect to <S(Rd).

We call the measure z; admissible if the symmetric bilinear form £v(w, z;)= —

(Duy Dv)Lz(Rd^Lz(^y u, v^FCZ, is closable. Its closed extension (<?v, £FV) is
said to be the energy form associated with the quasi-invariant admissible measure

v. Here, Du='Σei®Diu^L2(Rd)®L2(v) and Di is a derivative in the direc-

tion of eit Furthermore, a self-adjoint operator H^ representing the energy

form (£v> 2%) is said to be a diffusion operator. For example, the probability
measure μQ on S'(Rd) defined by the following formula is quasi-invariant and

admissible:

where ( , ) is the scalar product in L2 (Rd).
Let μ$ be the Euclidian random field <£*, ι|r> over Rd+1, defined by

The random field <?*, ^> can be regard as the restriction to <S(Rd+1) of the
generalized random field indexed by the Sobolev space H^ the completion
of <S(Rd+1) with respect to the norm ||(— Δ+m2)-1/2ψ||. We denote by Σ0

the σ-field generated by random variable {<(£*, δ0(S)φ>; φ^<S(Rd)}, and regard

the restriction of μ$ to Σ0 as the measure on <S'(Rd) by the natural identifica-


