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ON CAMERON AND STORVICK'S

OPERATOR VALUED FUNCTION SPACE INTEGRAL

KATSUO TAKANO

In this paper "the probability density of path space" is
introduced by the formula

P " ( ' ' M ) = 2 ^ L exp(-iuη-j\η\°)dη, (α > 0).

If a = 2 and λ > 0, pa

λ(t, u) is the normal probability density.
But if a > 2 this density can not be considered as a probability
density. By this generalization, one can generalize the operator
valued function space integral based on the Wiener integral.

Introduction. Cameron and Storvick introduced the operator
valued function space integral in [1]. Johnson and Skoug [9] developed
Cameron and Storvick's theory and improved the results obtained in
[1]. To make the arguments in the following sections comprehensible,
we will quote the operators Iΐ(F) and IT(F) from [1], which played an
important role in [1], [9]. Let B[a, b] denote the space of real valued
functions on an interval [α, b] which are continuous except for a finite
number of finite jump discontinuities. Let F(x) be a functional on
B[a, b] and ψ E L 2 ( - oo? oo), ξe(- », oo). Then for Re A > 0 and any
partition σ: a = to< tx< < tn = b, the operator /X(F) is defined by the
formula

(n) Γ ψ(υm)
J-00

•fσ(ξ, vu , ϋM)exp - 2 -J7J—-Hf-1 dvι • • • dvn

w h e r e υ0 = ξ, fσ(ξ, υ u •• ,vn) = F[z(σ, ξ, v u • • , vm •)],

z ί σ t υ ••• v t ϊ - ί V ' i f '; = ' < ' » > ' / = 0 , l , , n - l ,

and where if n is odd we always choose k"12 with nonnegative real

part. Here I (n) I means the n-fold integral. If λ >0, by using the

Wiener integral, this can be written as
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