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OGAWA INTEGRABILITY AND A CONDITION FOR
CONVERGENCE IN THE MULTIDIMENSIONAL CASE

NICOLO CANGIOTTI* AND SONTA MAZZUCCHI

ABSTRACT. The Ogawa stochastic integral is shortly reviewed and formu-
lated in the framework of abstract Wiener spaces. The condition of universal
Ogawa integrability in the multidimensional case is investigated by exploit-
ing Ramer’s functional, proving that it cannot hold in general without the
introduction of a “renormalization term”. Explicit examples are provided.

1. Introduction

After the introduction of stochastic integral in the 1940s due to Kiyosi It6 and
the developments of the It6 calculus in the succeeding years, particular interest
has been devoted to the hypothesis of causality, which are fundamental in stochas-
tic integration theory. In fact, the Itd calculus relies upon concepts as adapted
processes, filtration, martingale, conditions that seems to be consistent with a sort
of principle of causality in physics. Hence, for many years, the stochastic prob-
lems arising in physical modelling (e.g. the phenomenon of diffusion) could be
effectively formulated using Itd calculus. Furthermore, the theory of martingales
underlying in the It6 calculus provides a powerful tool.

However, at the end of 1960s, the interest to construct a new stochastic the-
ory independently from causality conditions began to take hold. In this context,
many approaches have been developed. In particular Anatoliy Skorokhod defined,
in 1970s, the so-called Skorokhod integral [22] and introduced the anticipative cal-
culus. A few years later, in 1979, Shigeyoshi Ogawa independently introduced the
so-called Ogawa integral and the corresponding noncausal calculus [16]. In this
note, we focus on the latter with the aim to generalize the conditions for Ogawa
integrability in the multidimensional case.

There are many approaches to the noncausal stochastic calculus (see e.g. [12]).
The Ogawa integral was extensively studied also in relation with the Skorohod
integral [13] and the Stratonovich integral [15]. The definition of Ogawa integral
has been extended even to the case of random fields [3, 14, 18]; however a detailed
study of the case where the integrand function is d-dimensional (with d > 2) is still
lacking. In the present paper we are going to show that in the multidimensional
case the condition of universal integrability cannot be fulfilled, even in rather sim-
ple cases. For a more recent approach on the generalization of stochastic integral,
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involving not adapted stochastic processes, see the construction due to Wided
Ayed and Hui-Hsiung Kuo in [2].

The paper is organized as follows. In section E we shortly review the definition
and the main results on Ogawa integration. In section E we prove the main theorem
by applying the theory of abstract Wiener spaces [4, B]. Section Y provides some
examples.

2. A Short Survey on the Ogawa Integral

In the following we shall adopt Ogawa’s recent notation [19, 20]. Let us set
a probability space (2, F,P) and let (W})¢c[0,1) be the standard Wiener process
with natural filtration {F;}. We define H as the set of real valued functions
f:[0,1] x 2 — R which are measurable with respect to By 1) x F and such that
the following condition holds:

P (/01 (¢ w)|2dt < oo> ~1

Given an orthonormal basis {¢,} of the Hilbert space L?([0,1],dt), let us con-
sider the following formal random series

Ss(f) =D _(f, 6n)(dn, W) (2.1)

n=1
where (f, ¢,) = fol f(t)¢pn(t)dt denotes the inner product in L2([0,1],dt) and

(¢, W) := fol dn(t)dW;. Now we can define a noncausal stochastic integral, i.e.
the Ogawa integral.

Definition 2.1. A function f € H is said to be ¢-integrable (i.e. integrable with
respect to the basis {¢,}) if the random series (ﬁ) converges in probability. In
this case this sum is denoted fol fdgW, and it is called the Ogawa integral of f
with respect to the basis {¢n}. A function integrable with respect to the basis {¢,, }
is called ¢-integrable.

In Def. @ the orthonormal basis {¢,} plays an important role. The require-
ment of the independence of the existence as well as of the value of the sum (R.1)
from the basis {¢, } leads naturally to the definition of universal integrability.

Definition 2.2. Let f € H. If f is integrable in the sense of Def. @ with respect
to any orthonormal basis and the value of the integral does not depend on the
basis, then the function is called universally integrable (u-integrable).

A different way to characterize the Ogawa integral, which comes directly from

the It6-Nisio theorem [[f], is the following. We can consider the sequence of ap-
proximated processes as follows

wW2(t) :Z/O qSi(s)ds/O bi(s)dWs.
i=1

According to the Itd-Nisio theorem we have that the sequence {W¢} converges
uniformly in ¢ € [0,1] to W; with probability 1. Hence, the Ogawa integral can
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also be defined as the limit of a sequence of Stieltjes integrals. In fact the following
holds.

Proposition 2.3. Let f € H; then f is ¢-integrable if and only if the sequence

/Ummw
0

of Stieltjes integrals converges in probability. In particular we get

1 1
lim [ fdW2(t) = / fdsWi.
0

n—oo 0
It is important to introduce the definition of regularity of an orthonormal basis.

Definition 2.4. An orthonormal basis {¢,} in L?([0,1],dt) is called regular if

Sup [|un |2 < oo,
n

where

un(t) = 3" 64(t) /O 64(s)ds.

i<n

Remark 2.5. Two examples of regular basis are trigonometric functions and Haar
functions.

Remark 2.6. The existence of a non-regular basis was proved by Pietro Majer and
Maria Elvira Mancino in [10].

Remark 2.7. The results concerning the integrability with respect to regular bases
and with respect to any orthonormal basis were studied by Ogawa [17] and then,
in the context of Malliavin calculus, by David Nualart and Moshe Zakai [13].

3. A Renormalization Term for Multidimensional Ogawa Integral
on Abstract Wiener Spaces

In the following we are going to present an equivalent definition of Ogawa
integral with respect to Wiener process in the framework of abstract Wiener spaces
M, b, 8, 9.

Let (H,(, )) be the Hilbert space of absolutely continuous paths 7 : [0, 1] — R¢
such that v(0) = 0 and 4 € L?([0,1],dt) (¥ denoting the weak derivative of ),
endowed with the inner product

mmzéw@w@@, ——

Let || || denote the H-norm, namely ||v||? = fol A(s) - 4(s)ds, v € H.

Let C' = C([0,1];R?%) be the Banach space of continuous paths w : [0,1] — R4,
endowed with the sup-norm | | and let P be the Wiener measure on the Borel
o-algebra B(C) of C. Since for v € H we have |y| < ||v||, H is densely embedded
in C. Denoted with C* the topological dual of C', we have the following chain of
dense inclusions:

CrcHcC. (3.1)
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In the following, with an abuse of notation we shall denote (n,w) the dual pairing
between two elements n € C* and w € C.

The finitely additive standard Gaussian measure p defined as
‘2

|l

e 2
uCnp) = |, et

on the cylinder sets Cp,p C H of the form
Cpp:={y€HH: Pye D},

for some finite dimensional projection operator P : H — H (where dim(PH) = n)
and some Borel set D C H, does not extend to a o-additive measure on the
generated o-algebra [§]. Defined the cylinder sets in C as

(“;771 ----- ;B = {WGC: (<7717w>7'~'v<77mw>)€E}a

for some n € N, n1,...,m, € C* and E a Borel set of R", we have that the
intersection Cy, ... 5,.r N H_is_a cylinder set in H. According to the fundamental

results by Leonard Gross [4, ], the finite additive measure i on the cylinder sets
of C, defined as

Cops,...onse) = p(Copy..npse NH)
extends to a o-additive Borel measure on C that coincides with the standard
Wiener measure P, in such a way that for any v € H such that v is an element of

C* the following holds
/ei(%w>d]p(w) _ b

This allows in particular to define, for any n € C*, a centered Gaussian random
variable n, on (C,B(C),P) given by n,(w) := (y,w). In particular, for n,v € C*,
the following holds

Eln,n,] = / i(s) - 4(s)ds = (n,7), (3.2)

which shows that the map n : C* — L%(C,P) can be extended, by the density of
C* in H, to an unitary operator n : H — L*(C,P).
It is remarkable that, if v € H, the Gaussian random variable n, can be iden-
tified with the Paley-Wiener integral of ¥ € L2([0,1]), i.e. n,(w) = fol A(s)dW (s).
Given an orthogonal projector P : H — H with finite dimensional range, i.e.
of the form P(y) = Y. (v, ei)e;, with {e1,...,e,} C H orthonormal vectors
generating P(H), it is possible to define a random variable P : C' — H as P(w) =

Z?:l Tle; (W)ei :

Remark 3.1. More generally, a function F': H — E on H with values in a Banach
space F is said to admit a stochastic extension F : C — E if for any sequence
{P,} of finite dimensional orthogonal projectors P, : H — H converging strongly
to the identity operator I, the sequence of random variables {F o 13,,} converges
in probability to a random variable I on C' (and the limit does not depend on
the sequence {P,}). For further information and examples about abstract Wiener
spaces and stochastic extensions see, e.g., [ll, 9].
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In this framework, the definition of Ogawa integral can be reformulated. Let us
consider the d—dimensional canonical Wiener process, where (2, F) = (C,B(C))
and W;(w) = w(t), w € C. Let £ : [0,1] x C — R? be a function in H. For any or-
thonormal basis {¢,} of L2([0,1];R?) we can construct a corresponding orthonor-
mal basis {e,,} of H as en(s) = [ ¢n(u)du. In fact the map U : L*([0,1; RY) — H
defined by

U(6)(s) = / Cs(wdu, ¢ e IA(0,1):RY, (3.3)

is unitary with inverse given by U~Y(y) = 4, v € H. The finite dimensional
approximations of the formal series (R.1]) can be equivalently written as

S [ st [

:Znei(w)/o flt,w)eés(t)dt

1
/0 F(t,w) - () ()t (3.4)

where

Yn(w) 1= Py (w) = Z eine, (w), weC. (3.5)
i=1

According to this notation, we can say that f is ¢-integrable if the sequence (@)
converges in probability. Analogously f is defined to be universally Ogawa inte-
grable if the limit does not depend on the sequence ¢, (or, equivalently, on the
sequence {en}).

In the following we shall show that in the case d > 2 the condition of universal
integrability is too strong and cannot be fulfilled even in the simplest cases.

Let us consider a C! vector field a : R? — R? and let f : [0,1] x C — R
defined as f(t,w) := a(w(t)), t € [0,1]. Given an orthonormal basis {e,} of H, let
us consider the sequence {g,} of real random variables on (C, B(C),P) defined as

1
(@) = [ a®) @nd  wed. (3.6)
0
where 7, is defined in (@) In terms of the function G : C' — H defined as
¢
G(w)(t) = / a(w(s))ds, wedl, telo,1], (3.7)
0

the functions {g,} can be represented by the following inner product

In(w) = (G(w), Pu(w)). (3-8)
For w € C, let DG(w) denote the Fréchet differential of G evaluated in w, given
by:

DG (w)(7);(t) = A Va(w(s)) - v(s)ds, (3.9)

where v € H, and «a; are the components of o, with j =1,...,d.
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We require now two more hypothesis on o and Ve, that will be necessary

hereinafter:
2

(H1) //]Rd 2 td/zdacdt<+oo

We can now state the main result.

Theorem 3.2. For any orthonormal basis {e,} of H, the sequence of renormalized
finite dimensional approximations of the Ogawa integral, namely the sequence of
real random variables {h,} on (C,B(C),P) defined as

hn(w) = gn(w) —ra(w)

= (Gw), Pa(w)) =D {eis DG(w)es), (3.10)

i=1
converges in L*(C,P) and the limit is independent on the orthonormal basis {e,}.

Remark 3.3. We can look at the limit of the random variables h,, as a renormalized
Ogawa integral.

The proof relies upon the following lemmas.

Lemma 3.4. Let f : R" — R" be a C' map such that |f| and ||J f|l2 belong to
L2(R™, ), with || J f||2 denoting the Hilbert-Schmidt norm of the Jacobian of f and
1 is the standard centered Gaussian measure on R™. Then

| @ o=@ dute) < [ (@ + 175 duta), (311

where Tr(J f(x)) is the trace of the Jacobian of f.

For a detailed proof of Lemma @ see [21], where also the following definition
is introduced.

Definition 3.5. A function G : C — C with G(C) C H is said to be H-
differentiable if for any w € C the function G(w) : H — H defined as G(w)(y) =
G(w+7), v € H, is Fréchet differentiable at the origin in H. Its Fréchet derivative,
namely the linear operator DG(w(0)) € L(H;H), will be denoted with the symbol
DG (w) and called the H-derivative of G at w.

Lemma 3.6 (RAMER'S FORMULA). Let G : C — C, with G(C) C H, be a H-
differentiable map such that for any w € C the H-derivative DG(w) € L(H,H) is a
Hilbert-Schmidt operator. Let us assume furthermore that the maps |G|l : C — R
and ||[DG|l2 : C — R, where |DG(w)||2 denotes the Hilbert-Schmidt norm of
DG(w), belong to L?(Q,P). Let {e;} be an orthonormal basis of H and let {P,}
and {P,} be the sequence of finite dimensional projectors on the span of e1, . .., ey,

and their stochastic extensions respectively. Then the sequence of random variables
{hn} defined as

ha(w) = (G(w), Pu(w)) = Te(PDG(w)),  weC,
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converges in L?(C,P) and the limit does not depend on the basis {e;}.

The proof of Lemma @ is a direct consequence of Lemmas 4.2 and 4.3 in [21].
PROOF [OF THEOREM @] It is straightforward to verify that the map G : C —
C' defined by (@) is H-differentiable and its H-derivative DG is given by (@)
Furthermore, for any w € C, the operator DG(w) is Hilbert-Schmidt. Indeed
DG(w) : H — H is unitary equivalent to the linear operator T : L%(]0,1]; R?) —
L2([0,1]; R?) defined as

T=U"'oDGw)oU, (3.12)

where U : L2([0,1];R?) — H is the unitary operator defined in (@) By direct
computation it is simple to see that T is explicitly given in terms of a kernel
K € L2([0,1] x [0,1]), i.e. for ¢ € L?([0,1];R?) and t € [0, 1],

1
:/ K;(t,t)-o(")dt', j=1,....d, (3.13)
0

where K;(t,t") = Va,(w(t))xoy(t'), t,t" € [0,1]. By formula 4.32 in [11], the
Hilbert-Schmidt norm of T is equal to:

/ |K () 2dtdt’ = Z/ / Vo (w(t)[*x(0,4 (t)dtdt’
[0,1]x[0,1]

d 1

Z/ Ve (w(t))2dt < Z/ |V (w(t))2dt < oo,

j=1"0

where the boundedness of the last expression follows by the continuity of the maps
t — Va,(w(t)). By the unitary equivalence of T and DG(w), we get

|DG(w)]2 = Z/ |V, (w(t))|?dt < oo.
Moreover, by the hypothesis (H1) and (H2), we have that
1
E[|GIP] = / Efja(w(t))|)dt
/ Rd| 2 t)d/zd:cdt<oo

E(IDG3] < Z/ E[|Vay (w(®))?]dt
Z/ / Va; 2 t)d/dedt<oo.

By Lemma @ the sequence of random variables {h,} given by
hn(w) = (G(w), Pa(w)) = Tr(P, DG(w))

17113
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converges in L2(C,P) an the limit does not depend on the orthonormal basis {e;}.
Furthermore, by direct computation, the “renormalization term” Tr(P, DG(w)) is
given by
n n 1
T(P,DG(w) = (e DOWe) = - [ &6(0)- (e(t)- Valw(t)dt.
i=1 i=170

O

Corollary 3.7. For any orthonormal basis {e,} of H, the sequence h,, defined
in Theorem converges in probability and the limit is independent of the basis

{en}-

4. Examples

According to Theorem @, the condition of existence of the limit in proba-
bility of the sequence of random variables {g,} defined in (B.§), i.e. the Ogawa
integrability of the function f € H, with f(t,w) = a(w(t)), t € [0,1], with
respect to the orthonormal basis {¢,} of L2([0,1];R?) (with ¢, = é,) is equiv-
alent to the existence of the limit in probability of the “renormalization term”
rn(w) = Tr(P,DG(w)). Analogously, the universal Ogawa integrability of f is
equivalent to the convergence in probability of 7, to a limit which does not de-
pend on the basis {e,, } of H. In particular, if the linear operator DG (w) € L(H,H)
is not trace class, then the convergent of sequence Tr(P,, DG(w)) is not guaranteed
and, in general, its value depends on the orthonormal basis {e,, }. We are going to
show that this problem occurs even in very simple cases.

Let d = 2 and a : R2 — R? is a linear vector field of the form

a(z,y) = (hx + kiy, how + kay). (4.1)
In this case the map G : C — H is given by

6o = (m | Cn(s)ds 4k / n(s)ds, / r(s)ds + b / t aa(s)is)

where w = (w1,ws) € C. The H-derivative DG (w) for any w € C is the linear
operator DG : H — H simply given by

DG()(#) = <h1 /0 o (5)ds + by /0 " a(5)ds. ho /O o (s)ds + F /0

with v = (’}/1,’)/2) cH.

We can compute explicitly the spectrum of the self-adjoint operator |DG| =
vVDG*DG. Indeed, setting for notational simplicity L = DG*DG we have, for
n,v € H:

t

a(e)ds )

(n,Ly) = (DGn,DGv)

- / (72 (), 2 (£)) Al (£), 12(8)) T,

with
A= hi + h3 hiki + hoko
B h1k1 + hoks k‘% + kf% '
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Hence, for v € H the vector L(vy) € H is given by

t s
= 7/ / Ax(r)T drds.
0o J1

L is a compact operator and has a discrete spectrum. By introducing in R2
an orthonormal basis {uj,us} of eigenvectors of the symmetric matrix A, with
corresponding eigenvalues a1, az € R, the eigenvectors {7,} of L can be repre-
sented as linear combination of u; and wug, namely v, = 7, 1U1 + Mn,2u2, With
M © [0,1] = R. The components {7, ;} of the eigenvectors (with eigenvalues \)
are solutions of

Anjfin,g + @jnn,; =0

Mn;(1) =0 ji=1,2,

Mn,j(0) =0

which yields in the non-trivial case where a; > 0 the solutions A, ; = 2a;

w2 (1+2n)2?
with corresponding eigenvectors v, ;(t) = sin ((% +n7r) t) uj, where j = 1,2.
Hence, we can conclude that |[DG| = v/L is not trace class and in general the
limit of r,, = Tr(P,DG) does not necessary exist and, if it exists, its value de-
pends on the sequence of projectors {P,} or, equivalently, on the choice of the
orthonormal basis {e,} of H.

It is interesting to investigate the value that the “renormalization term” assumes
for different choices of the orthonormal basis {e, }, in order to understand the role
it plays in a few particular cases.

Let us consider L?([0, 1];R?) and the following orthonormal basis

{n}: = {(1,0), (0,1),v2(cos(2mnt), 0), v2(sin(27nt), 0),
V2(0, cos(2mnt)), v/2(0, sin(27rnt))}

= {'(/JO xa¢0,y7wn 1,1/)n 2,?% 371/)71 4}
with n € N\ {0}. Rewriting formula ( ) explicitly, we can compute

<wn,T¢n>=/0 Yt (/ Gn(s)ds - ) aw(t))dt,

where a : R?2 — R? is given by (@) and T : L%*([0,1; R?) — L2([O 1);R?) is
defined by () For the vectors of the form 1), ; with j =1,...,4 we have:

<wn,ja T7/Jn,j> =0

while for the two constant vectors

h

(V0,2 T 2) = 51;
k

(V0,4 To,y) = 52

This gives for the basis {¢,,} the following “renormalization term” (depending on
the divergence of a):

rn = Te(PaDG) =Y (4, Tt;) = %v ey

i=1
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Let us now consider a different basis in L?([0, 1]; R?):
{&.} :={(1,0),(0,1), (cos(2mnt), sin(2wnt)), (sin(2wnt), cos(2wnt)),
(= cos(2mnt), sin(27nt)), (— sin(27nt), cos(2mnt)) }
= {&0,2: €0,y &n,1: 60,2, 60,3, Ena},

with n € N\ {0}.
We use the same argument as before for the vectors

&n,1 = (cos(2mnt), sin(27nt)).

‘We obtain:

1 . 2 .

sin“(7nt) cos(2mnt sin(27nt) cos(2mnt

<€n,1,T£n,1>=/ (kl (mnt) cos( )+h1 (2mnt) cos(2mnt)
0

™ 2mn
Ry sin(27nt) sin? (7nt) i sin2(27mt)> &t
™ 2mn
. hg — ]Cl o V X«
 dnm dnm
Analogously
1 .2 .
sin“(mnt) cos(2mnt sin(27nt) cos(2mnt
(€n,2, Tn 2) :/ <h2 (mnt) cos( ) + ko ( ) cos( )
0 ™ 2mn
1sin(27rm€) sin?(mnt) ok sin2(27mt)) i@t
™ 2mn
o k‘l — h2 . _V X a(w(t))
T dnm Anm ’
and
kl — h2 V X«
n »T n = = -
{€n.3: Tén3) 47n 4mn
7]431 + h2 VX a
n 7T = =
(€n.4:Tén4) 4mn 4mn

In this case the series > . (&, T¢;) cannot converge absolutely and and the
value of the “renormalization term” depends on the order of the terms in the sum.
At last we consider in the Hilbert space H the sequence of orthogonal projection
operators onto the finite dimensional subspaces H,, of piecewise linear paths of the

form

V(t) = i Ui w01 (t) (v(i/n) + 0 (v(i + 1/n) = 4(i/n)) (¢ —i/n)), (4.2)
=0

with ¢ € [0,1]. An orthonormal basis of H,, is provided, e.g., by the vectors
{(21,1,0), (0, Zn,i)}i:O,...,n—la

where
)

2nit) = Vil o (1) (t B n) R

’n

3=
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with ¢ = 0,...,n — 1. We also notice that:

Zn,i(t) = \/ﬁ]].[i'yi-f—l] (t).
It is not difficult to compute
((2zn,i,0), DG(2p4,0)) = hy ((0,2n.4), DG(0, 2, ;)) = P
n,is V) n,i) - 2’17/, y“n,i )y yAn,i)) — 27’7/,
Thereby we get
. 1
nh_}rrgo Tr(P,DG) = §V o (4.4)

This last example is particularly interesting since in the case where {P,} are
the projectors on the subspaces of piecewise linear path described abaove, the limits
of the sequences {g,} and {r,} (defined respectively by (@) and ()) can be
computed explicitly. This provides a possible technique for the computation of
the limit of the sequence {h,} for linear vector fields e and, by Theorem (B.2),
this limit is independent on the sequence of projectors. We remark that this toy
model can be studied also by applying different techniques, such as, for instance,
Malliavin calculus [13].

The following lemma provides a useful tool in the proof of theorem @, which
shows that Ogawa integral with respect to the basis (@) coincides with Strato-
novich Integral.

Lemma 4.1. Let G : C — H be a linear operator such that its restriction Gy
on H is Hilbert-Schmidt. Let {P,} be a sequence of finite dimensional projection
operators in H converging strongly to the identity. Then the sequences of random
variables {g,} and {g,,} defined as:

gh(w) = (G(Pu(w)),Pa(w)), weC
satisfy
lim E[lg, — g,/°] = 0. (4.5)
Proof.
Ellgn — 9,] = /|<G(W) = G(Py(w)), Py (w))[dP(w)
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o0 n

= Z Z <Gej,ei><Gej/,ei/>E[nejnej/neinei/]

Gj'=n+1i,i'=1

oo n

= Y ) (Gejren)?
j=n+1i=1

oo

= Z <PnG€j, PnG€j>7

j=n+1
where in the third step we have applied It6-Nisio theorem. By using the assump-
tion that Gy is a Hilbert-Schmidt operator we obtain (@) O

Theorem 4.2. Let a be the linear vector field given by (@) and G : C — H the
linear operator (B.1). Then the sequence of random variables {g,} defined by

gn(w) = <G(w),]5n(w)>, w e C,

where {P,} is the sequence of orthogonal projectors onto the subspaces H, of
piecewise linear paths (1.9), converges in L?(C,P) to the Stratonovich integral

/0 a(w(t)) o dw(t).

Proof. By lemma @ the sequence {g,} has the same limit of the sequence {g/,},
where

9h (W) = (G(Py(w)), Pr(w)), wedl

if such a limit exists. Moreover the random variables {g/,} assume the following
form

gh(w) = / e(wn(t)) - o (1),

where w, = P,w € H. By Wong-Zakai approximations results [0], in the case
where {P,} are projectors on piecewise linear paths, the sequence {g/,} converges
in L?(C,P) to the Stratonovich integral fol a(w(t)) o dw(t). O

Theorem 4.3. Let « be the linear vector field given by (@) and G : C - H
the linear_operator (B.1). Then the sequence of random variables {h,} defined in
Theorem 3.4, namely

hn(w) = gn(w) — Tn,
with r, = Tr(P, DG), converges to the Ité integral.

1
[ attoyate
0
and the limit does not depend on the sequence {P,}.

Proof. By Theorem @ the sequence {h,} converges in L?(C,P) and the limit is
independent of {P,}. In the case where {P,} are projectors onto subspaces of
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piecewise linear paths, we can compute explicitly the limit of both {g,} and {r,}.

Indeed, by Theorem and formula (4.4), we obtain
0 Fn(w) = i n() = i T

! 1
= /o a(w(t))oalw(t)—iv-a

where the limits are meant in L?(C,P). By the conversion formula between Ito
and Stratonovich integral

1 1 1 1
/Oa(w(t))odw(t):/o a(w(t))dw(t)+§/0 V-aw®)dt,  (4.6)

we obtain the final result. O
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