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k € L?[0,1]"
I, (k) := f[o,l]n k(s1,...,8,)dB(s1)--+ dB(s,)

AN AN

(1) In(k) = In(k), kO k
(2) E(In(k)) = 0.

(3) ElLn(k)I* = nl | k7210170 < 1l K N7 210,170
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L?[0,1] O CONS (¢m)men

(1) sup [[(p, up )|z < oo .
MeN

: ~ 1 :
(2) w-lim (o, @) = yu in L*0,1].




Main theorem
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(2) f(t) = [, g(s)dBs, g € L7
(3) (©m)men

Cfv 0 - , Ogawa

[y (fu)(t) dyoB; = fo (fv)(t) dB,
+1 [N(gu)(t)dt + [ ( [ Dig(s) dBy )o(t) dt.
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e € L*]0,1] 0 k€ L?[0,1]",n € N
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Step 4: lim Sy =X

M —o0

Claim 1: lim Xy = X,

M — o0

Claim 2: lim Yy =Y,

M — o0

Claim 3: lim Zy =2

M — 00

Claim 1, Claim 2
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1
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O
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Key lemma 2
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M — o0 36[0,1]



