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TRANSLATION THEOREM FOR THE ANALYTIC
FEYNMAN INTEGRAL ASSOCIATED WITH BOUNDED
LINEAR OPERATORS ON ABSTRACT WIENER SPACES

AND AN APPLICATION

JAE GIL CHO1

ABSTRACT. The Cameron—Martin translation theorem describes how
Wiener measure changes under translation by elements of the Cameron—
Martin space in an abstract Wiener space (AWS). Translation theorems
for the analytic Feynman integrals also have been established in the lit-
erature. In this article, we derive a more general translation theorem for
the analytic Feynman integral associated with bounded linear operators
(B.L.OP.) on AWSs. To do this, we use a certain behavior which exists
between the analytic Fourier—Feynman transform (FFT) and the convo-
lution product (CP) of functionals on AWS. As an interesting application,
we apply this translation theorem to evaluate the analytic Feynman in-
tegral of the functional

T
F(x) = exp ( — iq/o m(t)y(t)dt), y € Cpl0,T], g € R\ {0}

defined on the classical Wiener space Cy[0, T').

1. Introduction and background

In order to provide our translation theorem for the “analytic Feynman in-
tegral associated with B.L.OP.s” on AWSs, we first follow the exposition of
7,10,11,16,17,19].

Let H be a real infinite dimensional Hilbert space with inner product (-, -)
and associated norm ||, and let B be a real separable Banach space with norm
|| - |l It is assumed that H is continuously, linearly, and densely embedded in
B by a natural injection. Let v be a centered Gaussian probability measure on
(B, B(B)), where B(B) is the Borel o-field of B. The triple (H, B, v) is called an
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AWS if
/Bexp (i(h,z))dv(z) = exp (_ ;|h|2)

for any h € B*, where (-,-) denotes the natural dual paring (B*-B pairing),
and where B* is the topological dual of B. Let H* be the topological dual of
H. Then B* is identified as a dense subspace of H* = H in the sense that, for
all y € B* and x € H,

(1.1) (y,7) = (y, ).
Thus we have the triple
(1.2) B* Cc H* 2 H C B.

The Hilbert space H is called the Cameron—Martin space in the AWS B. For
more details, see [14,16,19].

Let {e,}52; be a complete orthonormal set in H such that e;’s are in B*.
For each h € H and = € B, a stochastic linear functional (h,x)™ is defined by
{ lim 3" (h,e;)(ej,x), if the limit exists,

n-soo SI=1

1. T =
(13) (h.2) 0, otherwise.
By the definition of the stochastic linear functional (-,-)~ and (1.1), it is clear
that (6,2)~ = (0,x) for all # € B* and x € B. It is well-known [11,16,17,19]
that for every non-zero h in H, (h,z)~ is a non-degenerate Gaussian random
variable on B with mean 0 and variance |h|?. The stochastic linear functional
(h,z)™ given by (1.3) is essentially independent of the choice of the complete
orthonormal set used in its definition. Also, if both A and x are in H, then
Parseval’s identity gives (h,x)~ = (h,z). Furthermore, (h, \z)~ = (Ah,2)~ =
A(h,z)~ for any A € R, h € H and z € B.

Remark 1.1. By Kallianpur and Bromley’s study [16], the limit in (1.3) exists
for v-a.e. z € B, and for each h € H(= H*), the Gaussian random variable
(h,-)~ is in Ly(B, B(B),v). For a more detailed study, we also refer the reader
to the reference [19, Section 1.4].

Given two Banach spaces X and Y, let £(X,Y) denote the Banach space of
all B.L.OP.s from X to Y, and let £(X) = L(X, X).

By the definition of the Banach space adjoint operator, given an operator
A € L(B), there exists a B.L.OP. A* : B* — B* such that for all § € B* and
r €B,

(1.4) (A*0)z = 0(Ax).
By the structure of the dual paring and the triple (1.2), equation (1.4) can be
rewritten by
(A*0,x) = (0, Ax).
We are now ready to state the motivation and the aim of this article. The
Cameron—Martin translation theorem on classical Wiener space was introduced
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in [2,3]. On the other hand, Cameron and Storvick [5,6] provided a translation
theorem for the analytic Feynman integral of functionals on the classical Wiener
space.

The Cameron-Martin translation theorem describes how Wiener measure
changes under translation by certain elements of the Cameron—Martin space.
The translation theorem and an analogue on AWSs can be found in [18,20].

Theorem 1.2. Let F € L1(B,B(B),v) and let zop € H. Then it follows that

/IBF(x + x)dv(z) = exp ( - ;|x0|2) /IBF(QC) exp ((zo,2)™)dv(z).

There have been a tremendous number of papers in various useful applica-
tions of the translation theorem in connection with infinite dimensional anal-
ysis. Recently, Chang and Choi [7] developed the translation theorem for the
abstract Wiener integral associated with B.L.OP.s on B.

Theorem 1.3 ([7]). Let A; and Ay be operators in L(B), let 6 € B*, and let F
be a functional on (B, B(B),v) such that F(Ax) is v-integrable over B. Then
it follows that

(1.5) ¥ .
= exp (— 2A§0|2> /]BF(Ala:)exp ((6, Asz))dv(z).

On the other hand, the analytic FFT is one of the most important trans-
forms defined on infinite dimensional Banach spaces. The analytic FFT and
its properties are similar in many respects to the Fourier transform defined for
functions on Euclidean spaces. In [1,8,9], the authors defined an analytic FFT
for functionals on B and studied the existence of the FFT and related topics.
For an elementary survey of the analytic FFT, see the reference [23] and the
references cited therein. Recently, in [10], Choi defined an analytic Feynman
integral and an analytic FFT associated with B.L.OP.s on B, and investigated
many properties of the integral and the transform.

In this paper, we study a certain aspect of the analytic Feynman integral
of functionals on B. More precisely, we establish a translation theorem for the
analytic Feynman integral associated with B.L.OP.s on B, see Theorem 3.2
below. To provide a simple proof of our translation theorem for the analytic
Feynman integral, we use the structures of the analytic FFT associated with
B.L.OP.s and the CP with respect to B.L..OP.s on the AWS B. That is, using a
certain relation between the analytic FFT and the CP for functionals on B, we
establish a translation theorem for the analytic Feynman integral associated
with B.L.OP.s on B. As an interesting application, we apply this translation
theorem to evaluate the analytic Feynman integral of the functional

T
F(x) =exp <— iq/o m(t)y(t)dt), y € Cy[0,T], ¢ € R\ {0}
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defined on the classical Wiener space (Co[0,T], my ).

2. Analytic Fourier—Feynman transform associated with bounded
linear operators

In order to define an analytic Feynman integral of functionals on the AWS
B, we need the concept of the “scale-invariant measurability”. Let W(B) be
the class of v-Carathéodory measurable subsets of B. In order to study the
translation structure for the analytic Feynman integral on B, we will consider
the complete probability space (B, W(B), v).

A subset S of B is said to be scale-invariant measurable (s.i.m.), see [11],
provided pS is W(B)-measurable for every p > 0, and a s.i.m. subset N of
B is said to be scale-invariant null provided v(pN) = 0 for every p > 0. A
property that holds except on a scale-invariant null set is said to hold scale-
invariant almost everywhere (s-a.e.). A functional ' on B is said to be s.i.m.
provided F' is defined on a s.i.m. set and F'(p-) is W(B)-measurable for every
p > 0. If two functionals F and G on B are equal s-a.e., i.e., for each p > 0,
v({x € B: F(px) # G(px)}) = 0, then we denote this equivalence relation
between the functionals by F' ~ G.

Given a v-integrable functional F' on B and an operator A in £(B), we will
denote the abstract Wiener integral (associated with the operator A) of F' by

TA[F] =Ta[F(Ax)] = /IBF(AI)dV(LE>.

Let C, C, and ((~f+ denote the set of complex numbers, complex numbers
with positive real part and non-zero complex numbers with nonnegative real
part, respectively.

Definition 2.1. Let F : B — C be a functional which is s-a.e. defined and
si.m. such that given an operator A € L(B), the abstract Wiener integral

Jr(A;N) = Ta [FINV2 Ag)] :/F(A_1/2Ax)dz/(x)
B
exists as a finite number for all A > 0. If there exists a function J}(4;-)
analytic on Cy such that J5(A4; ) = Jp(A4;A) for all A > 0, then JjH(A; ) is
defined to be the analytic Wiener integral (associated with the operator A) of
F over B with parameter A. For A € C, we write

an.wy
(2.1) 5N F = Iff"i‘g';”A [F(Ax)] = / F(Az)dv(z) = Jr(A4;N).

B
Let ¢ # 0 be a real number, and let F’ be a s.i.m. functional whose analytic
Wiener integral Z5""*[F] exists for all A\ € Cy. If the following limit exists,
we call it the analytic Feynman integral (associated with the operator A) of F
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with parameter ¢, and we write
(2.2)

an. fq
IR = I [P (Ax)) = /B F(Az)dv(z) = lim I3 [F(Az)]

A——iq

where A approaches —ig through values in C.

The definitions of the analytic FFT and the CP [1,8,9,23] on classical and
abstract Wiener spaces are based on the structure of the analytic Feynman
integral and the concept of the scale-invariant measurability. We now provide
the definition of the L;-analytic FFT associated with B.L.OP.s [10] on AWSs.

Definition 2.2. Let F': B — C be a s.i.m. functional such that for A € £(B)
and y € B, the following analytic Wiener integral

Tha(F)(y) = I3 [F(y + Az)]
exists. Then for ¢ € R\ {0}, the Ly-analytic FFT of F' associated with the
operator A and with parameter ¢, Tq(’lf)‘ (F), is defined by the formula

(23) TyA(F)w) = lim, Ty 4(F)(y)
AeCy

for s-a.e. y € B, whenever this limit exists. That is to say,
(2.4) Toa(F)(y) = I3 [F(y + Ax)]
for s-a.e. y € B.

We note that if the L;-analytic FET T(I(}BX(F) exists for a B.L.OP. A € L(B)
and if F' ~ G, then T;BX(G) exists and Tq(}f)‘ (G)~ T,J(},L);(F)-

Remark 2.3. (i) One can see that for each A € L(B), Tq(’lA(F) ~ Tq(’le(F)7

since
/ F(z)dv(z / F(—z)dv(z

Moreover, from equations (2.1), (2.2), (2.3) and (2.4), it follows that
(2:5) T3 F] = Ty 2(F)(0)

in the sense that if either side exists, then both sides exist and equality holds.
(ii) If A is the identity operator on B, then this definition agrees with the
previous definition of the (ordinary) analytic FFT [1,8,9].

The following definition of the CP is based on the definition of the CP
studied in [15].
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Definition 2.4. Let F and G be s.i.m. functionals on B. For A € @Jr and
Ay, Ay € L(B), we define their CP with respect to {41, A2} (if it exists) by
(F+ G (y)
(2.6) o Fly + A12)G(y + Asa)dv(z), AeCy
fan T F(y + A12)G(y + Axz)dv(z), A=—iq, ¢ €R, q¢#0.
When A = —iq, we denote (F * G)&AI’AZ) by (F G)E]AI’AQ).

3. Translation theorem for analytic Feynman integral

In this section, we establish a translation theorem for the analytic Feynman
integral of functionals F' on AWS (H, B, v).

Lemma 3.1. Let F be a s.i.m. functional on B such that given a B.L.OP.
Ay € L(B), F(Ai(px)) is Wiener integrable over B for each p > 0. Assume

that given a non-zero real q, the Li-analytic FFT Tq(lf)h(F) of F' exists. Then
for each 0 € B* and any B.L.OP. As € L(B), it follows that

7L )0+ A1430) = exp (14307 + ia60.9) ) (7 Ry ) )
for s-a.e. y € B, where the functional Ry e : B — C is given by
Ryo(z) = exp ( —iq(0,z)).
Proof. By the assumption of the existence of Tq(,lf)h(}*_')7 we may assume that
the analytic Wiener integral (associated with the B.L.OP. A;)
Taa, (F)(y) = I3 [F(y + Az
exists for all A € C;. Next, for A > 0, let
(3.1) GA(Alx) = F(y+ \"Y2A,2).
Using (3.1) and (1.5) with F' replaced with Gy, it follows that for A > 0,
T a4, (F)(y + A1 430)

=Ta,2[F(y+ A1 A50 + A1/ Ayz)]

=Ta, 0 [F(y+ A2 (A1z + A2 4, 430))]
(3.2) =T, .[G)(Arz + N/2A1A30)]

exp ( — 2|)\1/2A§9|2> /BGQ(AI;v)exp (\'20, Asz))dv()

A
exp < - 2A§9|2> /]BF(y + /\*1/2A1:c) exp ()\1/2(0, Agx))dy(x)

A .
exp (= 514307 + ia(0.) )
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X / F(y + )\_1/214135) exp ( —iq(f,y) + )\1/2(9, Agx))dz/(ac).
B
On the other hand, by Definition 2.4, it follows that for A > 0,
A, A
(F % Rg0) " (y)

= / F(y + A_l/zAlx)Rqﬂ(y + A_l/zAgx)du(x)
B

3.3
(3:3) = / Fly+X"12412)exp (—iq(0,y + A_l/zAgx))du(x)
B
= / F(y+X"Y2412) exp (—iq(0,y) — igh~2(6, Asx))dv(z).
B
Let
E1(Nx) = exp (—ig(8,y) + \'/2(6, Asx))
and

Ex(N;x) = exp (—iq(0,y) — igh~'/%(0, Asz))
for A € C,.. Since & (A;z) and E(A; x) are analytic functions of A € C4 and
limy_,_;q E&1(A\;x) = lmy_q E2(A; ), there exist a connected and bounded
neighbourhood I'y of —ig in the right-half complex plane ((~3+ and a positive
real number M > 0 which satisfy |E1(A;2)] < M and |E2(A;2)] < M for all
A € I'y. Furthermore, for each A > 0, |&1(A;z)| and |E2(\; z)| are v-integrable
functions of x € B. Thus, using Holder’s inequality, it follows that for A > 0,

/B ’(51 (Nz) —E(Na)Fy + )\_1/2A1x)’du(x)
< / |1 (N z) — 1] | F(y + )\_1/2A1x)’du(x)
B
+ /]E ‘52()\;:10) — lHF(y + )\_1/2A1x)’du(:v)
<€) 1o o /B Py 4+ A2 A02) (o)

+ [|E2(52) — 1Hoo,rqu/B |F(y + A2 A1) |dv(z) < oo

where
[€1(52) = Ulooryrr = sup |E1(X;2) — 1]
AET,NR
and
1€2(52) = Uloo,r,nr = sup [E2(Asz) —1].
AET MR
Hence, by the dominated convergence theorem, we see that

A——1iq

lim / ‘F(y + A Y2410)E (N z) — Fy+ A Y2 A12)E (N 2) |dv(z) = 0
B
)\E(C+
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and so that

lim Fly +A"Y2A,2)6 (N x)dv(z)
ec.’ /B
(3.4) "

= lim Fly + A2 A12) 8\ x)dv(z)
A——iq Jp
AeCy
for s-a.e. y € B. Applying this and using (2.3), (3.2), (3.3), (2.6) with G
replaced with Ry, and (3.4), we finally have that

T (F)(y + A 430)
= hquAAl( )y + A1 A30)

A—
AeCy

A
= tim oxp (= S50 + i(6.0) )
A——iq 2
AeCy

X / Fy+2""2A12) exp (—iq(0,y) + \/3(0, Asz))dv ()
B

exp (fm;eﬁ +iq(0, y>> lim /B Fly + A2 A12)& (A ) dv(x)

lq

|A30)% +iq(6,y)

o (2
o (1
(

exp EQ |A30)% +iq(0,y) (F+Ryp Al’A2)( )

lim /F Y+ A4 2)E (A 2)dv(z)
Necit /e

N‘»Q

A€C+

A"‘tﬁ)|2 +1iq(0,y > hm (F* Ry 9)(A1’A2)(y)

as desired. O

Using (2.6) with y = 0 and with G replaced with R, g, and (2.5), we
have the translation theorem for the analytic Feynman integral associated with
B.L.OPss.

Theorem 3.2. Let Ay and F be as in Lemma 3.1. Assume that given a
non-zero real q, the analytic Feynman integral associated with the operator Ay,

Izri'f;" [F'(Ayz)], exists. Then for each 0 € B* and any Ay € L(B),
TP (A + A1 430)]

(35) i an.fq
= exp <2q|A§92> /B F(Ayz)exp (—iq(6, Azx))dv(z).
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Remark 3.3. It is of interest to note that if F' = 1, then equation (3.5) yields
an analytic Feynman integration formula: given an operator A € L(B),

(3.6) T exp ( — ig(A%0, 2))] = exp (_ i2qA*9|2>.

Choosing A; and A, to be the identity operator I on B, the assertion in the
following corollary holds true. This result subsumes a similar result obtained
in [1,5,6].

Corollary 3.4. Assume that given a non-zero real q, the analytic Feynman
integral I?,r;'f" [F(z)] exists. Then for each xy € B*,

I35 [F (2 + o))

an. fq

exp (i2q|x0|2) /B " @) exp (= a0, ) dv(e).

Taking F' to be a cylinder functional, we have the following evaluation for-
mula for the analytic Feynman integral, which plays a key role in order to
generalize the Wiener integration formula [24]. The analytic Feynman integral
version of the Wiener integration formula will be provided Section 4 below.

Theorem 3.5. Given a vector 8 in B* and a Lebesgue integrable function f on
R, let F : B — C be given by F(z) = f((5,x)) for s-a.e. x € B. If the analytic
Feynman integral IZI;';‘? [F'(Ayz)] associated with an operator Ay € L(B) exists,
then for each 6 € B* and any As € L(B),

an. fg
/B (A8, 2)) exp  — ig(AS6, 2)) du(x)
(3.8)

= o (= AR TR (T8 ) + (415, 430).

4. On the classical Wiener space

Let B = Cy[0,T] be the classical Wiener space (i.e., the Banach space of all
real-valued continuous functions z on the interval [0,7] with 2(0) = 0) with
the uniform norm ||z| = sup;cp 7y [#()|. The classical Wiener measure m,,
characterized by

mw({z: 2(t) < a}) = \/;H/_;exp(—gj)du

for t € (0,7]. Let H = C}[0,T] be the Cameron-Martin space in Cy|0, T,
namely, the space of all functions h € Cy[0, T'] such that h is absolutely contin-
uous and the derivative Dh = dh/dt is of class L3[0,T]. The inner product on
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H = C§[0,T] is given by

T
(h1,h2)cy :/0 Dhy (t)Dha(t)dt.

It is well-known that B* = C;[0,T] can be identified as the space

C510,T] = {6 € C{[0,T] : DY is a right continuous function
of bounded variation on [0,77]}.

Then (C§[0,T], Co[0,T], my) is one of the most important examples of AWSs.
For more details, see [11,19].

It is well-known that {z(t) : (z,t) € Cp[0,T] x [0,T]} is a standard Wiener
process on the probability space (Co[0, T, B(Cy[0,T]), myw) where B(Cy[0,T7])
denotes the Borel o-field on Cy[0,7]. Let W(Cy[0,T]) denote the class of all
Wiener measurable subsets. It is also well-known that the m-Carathéodory
completion o(B(Cy[0,T])) is equal to the o-field W(Cy[0,T]). We note that
(Col0, T, W(Cy[0,T]), my) is a complete probability space.

Remark 4.1. Let U be the unitary operator from L5 [0, T] onto C{[0, T given by
Uv(t) = fg v(s)ds for v € Ls[0,T]. Let RCBV[0, T] be the space of real-valued
functions on [0,7] which are right continuous and are of bounded variation
on [0,7]. Then we see that C5[0,7] = {Uv : v € RCBV[0,T]}. For any
h € Cyl0,T) and g € C§[0, T}, let the operation ® between C{[0,T] and CZ[0,T]
be defined by h ©® g = U(DhDg). Then (C§[0,T],®) is a commutative algebra
with the identity function e : [0,T] — R given by e(t) = ¢.

Note that if {g,}52; is a complete orthonormal set of functions in C{[0, T,
each of whose derivatives is in RCBV[0,T], then the sequence {Dg,}>2, is
a complete orthonormal set of functions in L2[0,T] and the stochastic linear
functional (h, z)™ given by (1.3) on C§[0, T x Cy[0, T'] equals the Paley—Wiener—
Zygmund stochastic integral fOT Dh(t)dx(t) for each h € C{[0,T] and my-a.e.
x € Co[0,T], see [21,22].

Let Ay, : C§[0,T] — C3[0,T] be the linear operator defined by

Auh(t) = /O h(s)ds.

Then, we see that the Hilbert space adjoint operator A}, of A, is given by

ALR(E) = th(T) — /0 h(s)ds = /0 (h(T) — h(s))ds,

and the linear operator Sy, = A% Ay, = A% (A%)* is given by

(4.1) Swh(t):/o min{s, t}h(s)ds.
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Furthermore, we see that Sy, is a self-adjoint, compact operator on C§[0, T] and
that

T
(hy, Suha)ey = (Awhy, Agha)ey = / o (#)ho (£)
0

for all hy, he € C{[0,T]. Hence Sy, is positive definite.

The notational conveniences in the observations (i) and (ii) below will be
very useful in the development of our application of the translation theorem.

(i) By the definitions of the operators Ay, A% and Sy, one can see that the
restrictions Aw|csp0.17, Awlegor and Swlcgpo,r) are in L(CF[0,T]). We shall
use the same symbols Ay, A%, and Sy, for the restrictions Ay,
and Sy|cx0,) respectively.

(ii) Also, one can see that the extension operators

Ay, A%, Sy Col0,T] — Col0,T]

of Ay, A% and Sy, respectively, are in the space L£(Cy[0,T]). Also, we shall
again use the same symbols Ay, A} and Sy, respectively, for the extension
operators.

czlo.1) Avlozom

Remark 4.2. Note that for each h € Cy[0,T], h is a continuous function of
bounded variation on [0, T]. Thus, it follows that C{[0,T] C C§[0,T] in view of
set inclusion structure, and the operator Sy, cyjor) = Sw : C30,T] — C§[0,T]
given by (4.1) is a trace class operator of C§[0, 7] in view of [19, Theorem 1.4.6,
p.83]. In fact, the trace of Sy, is given by TrSy, = %TQ. Also, one can see easily
that the range of the operator Sy, : Cy[0,T] — Cy[0,T] is a subset of C§[0,T],
namely, Sy, € £(Cy[0,T],C5[0,T]).

The following examples are simple consequences of our translation theorem.

Example 4.3. Letting B = C[0, 7] and choosing A; and A, to be the operator
A%, we have the following analytic Feynman integration formula from (3.5):
for a s.i.m. functional F' on Cp[0, T}, it follows that

(4.2)

Tan-fa [F(A:Vz + SWG):I

A x

= Tl [F(ALn + AL (A3)70)]

y an. fq
exp (1o ) [ Plie (i, 450)dma ()
oY,

: an. fq
exp (;que%(g) /C o F(ALx)exp (—iq(Awb,z))dmy(z)

exp (zzq /OT(H(t))2dt) /cir[lof;] F(ALz)exp (— iq /OT 9(t)dac(t)>dmw(x),

where by = we mean that if either side exists, both sides exist and equality
holds. Similarly, letting B = Cy[0,7T] and choosing A; = Ay, and Ay = A% in
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(3.5), it also follows that

I [F(Awa + AgAwb))]

Wy e (qu /OT(H(t))th>
x / i F(Ayz)exp (z’q /O ! G(t)dx(t))dmw(x).

Co[0,T]

Letting F' = 1, equation (4.2) yields the well-known analytic Feynman inte-
gration formula: for any function 6 in C§[0,T],

(4.4) /Cz:of; exp < —iq /OT 9(t)dm(t)) dmy(x) = exp ( - Z;/OT(Q(t)fdt).

Also, equation (4.3) with F' = 1 yields equation (4.4).
Setting xo(t) = fg 0(s)ds in equation (3.7) with F' = 1, we also have equation
(4.4).

Example 4.4. Letting As = A, equation (3.6) yields the following analytic
Feynman integration formula: for any function 8 in C§[0,T],

an.f, exp [ —iq T(Q(T)fa(t))dx(t) dmy ()
/ ;

Co[0,T]
iq (T
= exp (— 5/ o) — H(t))th>,
0
which can be obtained from (3.7) with z¢(t) = fot (0(T) — 0(s))ds.

5. An application

In [24], Yeh applied Fernique’s theorem [13,19] to calculate the Wiener
integral

(5.1) /CO[O,T] exp <n2 /OTx(t)y(t)dt)dmw(x), —

More precisely, Yeh first used a generalized translation result [4, Theorem I]
and the immediate consequence (a refinement of Fernique’s theorem):

< <7T
<n<g

ol 3

/00[07T] P <iu /oT(x(t))zdt> dmy(2) = (sec(in)/?)', pe R

But, Yeh’s procedure to evaluate the Wiener integral (5.1), as well as the
application of [4, Theorem IJ, is very difficult and complicated.

Using our translation theorem, we in this section will provide an explicit
form of the analytic Feynman integral which is an analytic Feynman integral
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version of the Wiener integration formula (5.1); namely,

an. fq T

/ exp (— iq/ x(t)y(t)dt) dmy, (x) with y € Cp[0,T].
Col[0,T] 0

Given a function f in L1(R) and 8 € C§[0,T]\ {0}, let F(z) = f((8,2)™)

for s-a.e. x € Cy[0,T]. Then by the change of variable theorem, we have, for
each p > 0 and any A € L(B),

[ Feanin@ = [ 545 )dmy (@
Co[0,T7]

Co[0,T7]

— (mlacey) [ st exp( zzA*mc«)d“'

Since the exponential function H(p;u) = exp(—u?/2p? |A*B|Cé) is in Cp(R), the
space of bounded continuous functions on R that vanish at infinity, the Wiener
integral (5.2) exists as a finite number. In fact, forall A € C,, [H(A~Y/2;u)| < 1
and H(A~'/2;u) is an analytic function of A\ € C,. Applying the Morera
theorem, one can show that the Lebesgue integral

\u
/ fu eXp( 2A*ﬂ|2/)du

in the last expression of (5.2) with p > 0 replaced with A~1/2 is an analytic
function of A € C,.. Thus, in view of Definition 2.1 and by the dominated con-
vergence theorem, it follows that for all non-zero real ¢, the analytic Feynman
integral associated with the operator A € £(Cy[0,T7]) in the following equation
exists and is calculated by

(5.2)

2
LAt = i, [ e (- M)d“
nec, R 0

72(] 1/2 .qu2
(mﬂA*ﬁ?,) / flu eXp(mA*ﬁ?,)d“

Next, applying equations (3.8) and (5.3), it follows that for all B.L.OP.s A4,
and Az in £(Cy[0,T1]),

(5.3)

an. fq
/ FU(ALB,2)) exp ( — ig(A56, 7)) dmy ()

Co[0,T]

. 1/2 .
—'q W\ yxpi2

. ——|A /

o4 (27r|A 52,) eXp( 2 29'%)

— (418, A30))°
/f u) exp < o)A 15|2/ )du.
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Letting A; = I (the identity operator), and As = Ay, in (5.4) yields the formula
(5.5)

an. fq
/ F((B,2)) exp ( — ig(A%0, 2))dimy ()

Co[0,T]

, 1/2 , . . 2
_ —Yq q * 0|2 Zq(u - (B,AWH))
~ () o (- gmenty) [ (MR Ja

) 1/2 . . 9
—iq g, w2, 19(Awf,0) )
= exp | — —|ALO|G + ———
(%wa) (- o 21T,

iq o iq(AvpB,0)
X/Rﬂ“)exp(mmzé“‘ B, o)

Let B(t) = t for t € [0,T], and for a continuous function y of bounded
variation on [0, T}, let 6(t) = fot y(s)ds. Then 6 € C310,T] and

exp ( — ig(A%0,2)) = exp ( g /O ! x(t)y(t)dt)

for all x € Cy[0,T] and ¢ € R\ {0}. For notational convenience, let

v()=00) = [ u(s)as

Z(t) = /tY(t)dt = A0(t),
0
and
T

I = [ r)2ar = 1.0,
Then it follows that

T
(5.6)  |AL02, — / (6(T) — 6(t))2dt = T(Y(T))? — 2V (T)Z(T) + Y|
and

T

(57 (ABi8) = (AuB.0)cy = / ty(t)dt = TY(T) - Z(T).

Substituting (5.6) and (5.7) into (5.5), it follows that
an. fq T
L statmyess (g [ stmio )an. @)
Co[0,T] 0

- (2;;{)/ exp (= 2 (e -~ ?2)
X /Rf(u) exp <2qur“2 - iq(Y(T) = Z(TT)>U) du




and
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[t (Caf oo

exp (_ %q(T(Y(T))Q —2Y/(T)Z(T) + Y|2)>

[ ([ o)

I
@

k]
o
A~
|
o) &

which are the main results in [24]. In [12], Chung and Kang calculated this
problem via the concept of the conditional abstract Wiener integral.
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