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Ω = C([0,∞) → R) *,+&-�.$/  /,0$1$24365�78+$9;:61�5 :

W =

∫ ∞

0

du√
2πu

Π(u) •R. (1)
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(see, e.g., [3]) e&z�{K|�}8~ B 9&0$1�5�78+6� =;� Najnudel–Roynette–Yor 2;eK�&��8�,� GS3$� ([2]) o&-�. W @ Wiener -,.D+&F$� (&�K� C 2��>2S3�5&� ? Z + C 2����@ n$58�g�$��/�/&�,�$e A$B 9&�,���&�$eg�$h � +�I$J�L�M����$+&���,k������$/�nK5 :
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t→∞

∫ ∞

0

du√
2πu
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Π(u) •R
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= W .

p�p_/ ? M (s) @ W[X[Y)ImJ�L[M]��� U�V (meander) +gk�ld/[n)5_o] [¡�-[. Π(u) •M (t−u)¢ �&£ Π(u) •R @�¤�¥ +K�6¦S}& �¡ U,V +&k�l$/,n$5 :

X 9;§,¨ U�V � =b? Ft = σ(Xs : s ≤ t), F∞ = σ(Xs : s ≥ 0) � ¢ �©o_-�. W @ F∞ *
/ @ W @,ª$«&¬&­ � /�n$5®� ? Wiener -,.>�S¯,°K/�n$58o8{�±$/ ? W e�²8³,k$}&´Kµ
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1 ([4]). ht =

∫ t

0
f(s)ds, f ∈ L2 ∩L1 ���)Îg¼ 5go pg+ �gj ?���� +	��
 F∞- ²_- #%

F egW =;?

W [F (X + h)] = W [F (X)E(f ;X)] (2)

�
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0
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1
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∫ ∞

0

f(s)2ds

)
. (3)
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(i) ht∧T =

∫ t

0
f(s)1[0,T ](s)ds +
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W [Zt(X)F (θtX)] = W [Zt(X)WXt
[F (·)]] (4)

9%&$h$5�p)��/ Wiener -�.$+'���$e	(�)>G�365&o
(ii) {�*)+	��� @ ? T → ∞ �4¼ 5go�pg+ �gj,+ %�-)#g% E(f ;X) 9/.10	2�3�4)+	5�6)�7#8 ��}K5&� ? Wiener �#��9;: t#<>=�?#@ �>A#B
CD� 7#8 /�nK58o  +�Î � �&´ 8
}
D�E69%F)�8¼�o

���
2 (G�H – I�J –Yor [1]).
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0

f(s)dX̂s
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≤ W

[
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0

f(s)dXs
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(5)
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