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NONLINEAR TRANSFORMATIONS OF SMOOTH MEASURES
ON INFINITE-DIMENSIONAL SPACES

A. M. Kulik and A. Yu. Pilipenko UDC 519.21

We investigate the properties of the image of a differentiable measure on an infinitely-dimensional Ba-
nach space under nonlinear transformations of the space. We prove a general result concerning the ab-
solute continuity of this image with respect to the initial measure and obtain a formula for density
similar to the Ramer — Kusuoka formula for the transformations of the Gaussian measure. We prove the
absolute continuity of the image for classes of transformations that possess additional structural proper-
ties, namely, for adapted and monotone transformations, as well as for transformations generated by a
differential flow. The latter are used for the realization of the method of characteristics for the solution
of infinite-dimensional first-order partial differential equations and linear equations with an extended
stochastic integral with respect to the given measure.

Introduction

The problem of absolute continuity of the image of a measure on an infinite-dimensional space under nonlinear
transformations has a rich history. One of the first results in this direction was obtained by Gikhman and Skorokhod
for transformations of measures on a Hilbert space (see [1]; see also Theorem 3 in [2, Chap. 3]). The density for-
mula obtained in the works cited above in the special case of a measure on a finite-dimensional space is an immedi-
ate consequence of an ordinary formula for a change of variables. The application of this formula for obtaining infi-
nite-dimensional results requires the approximation of the original transformation by a finite-dimensional one and
the proof of the convergence of the sequence of the corresponding densities.

Conditions that guarantee this convergence in a more general and compact form were obtained for the transfor-
mations of Gaussian measures (see [3, 4] and the survey [5]). The available results for non-Gaussian measures are
considerably weaker and, as a rule, they require additional strong assumptions concerning the structure of a measure
or a transformation [2, 6, 7]. Significant difficulties arise even if one tries to formulate conditions of quasiinvariance
of a differentiable measure, which are close to necessary conditions.

In the present paper, we obtain general conditions for a transformation of a space that are sufficient for the ab-
solute continuity of the image of a non-Gaussian differentiable measure. The basic assumption concerning the orig-
inal measure (Condition B, Sec. 2) is somewhat restrictive. However, on the one hand, this condition can easily be
verified and, on the other hand, it guarantees the realization of moment estimates, which allows us to pass to the
limit. Note that the direct verification of estimates of this type often meets serious difficulties.

Parallel with the general results, we obtain results concerning the absolute continuity of the image of a measure
for transformations that possess additional structural properties, namely, for nonanticipative (a non-Gaussian analog
of the Girsanov theorem) and monotone transformations, as well as for transformations generated by a differential
flow. The latter transformations are used for the realization of the method of characteristics for the solution of the
first-order partial differential equations in an infinite-dimensional space and linear equations with a generalized sto-
chastic integral with respect to a given measure.

1. Smooth Measures and Sobolev Classes of Transformations on Infinite-Dimensional Spaces

Assume that X is a real separable Banach space, H is a separable Hilbert space imbedded into X by a con-
tinuous operator j: H— X, and L is a probability measure on the Borel c-algebra B(X) differentiable along the
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directions from jH [8]. We assume that the logarithmic derivative {(p, h),h€ H} of the measure U has a weak

order p forany p < +eo, ie.,
VpeR" 3C, < +o: [|(p. W) du < C,|hl};,  he H. (1)

Definition 1. The stochastic derivative Dp’h, p € (1, +o0), along the direction h € H is defined as the
closure in the space L,(X, W) of the operator

Vi: f (Vf, jh)

defined on the set of functions f continuous and bounded together with their Fréchet derivatives Vf. By virtue
of the differentiability of the measure |\, this closure is well defined [5].

Definition 2. A function fe L,(X,1) belongs to the Sobolev space W;(X, W) if the following conditions
are satisfied:

(i) forany he H, the derivative D, f is defined;
(ii) there exists a random element 8gr € L,(X,H,W) such that
D,,f = (gf, h)H ae, heH.

The element g; is called the stochastic derivative of the function f and is denoted by D, f. If this does

not lead to misunderstanding, we omit the index p in the expressions D, f and D, f.

The stochastic derivatives
Dy, L,(X,E.W) = L(X.E.w) and D ,: L(X,E,n) > L,(X,E®H, 1)

and the Sobolev spaces W; (X, E, ) for elements that take values in the separable Hilbert space E are defined by

analogy. Multiple stochastic derivatives and Sobolev spaces of higher order W; (X, E, ) are defined iteratively.

Definition 3. The adjoint operator

If = (DEY 1 L(X.E®H.n) - L,(X,E,p),

< =
=

is called the operator of stochastic integration or the generalized stochastic integral by analogy with the general-
ized stochastic Skorokhod integral with respect to a Wiener process.

The domain of definition of the operator If contains, in particular, elements of the form

n
g= 2 8®h., geW. (X.Ew., heH k=1Ln q >q. )
k=1

For these elements, we have
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L) == (. h)g — 3 (Dhg ), 3)
k=1 k=1

In the case E =R, we write IPE = Ip.

Definition 4. A function fe L (X, E,) belongs to the class Wof (X, E, W), k=1, ifthe following condi-
tions are satisfied:

(i) fe [, Wy (X. E.);

(ii) the functions f, Df, ..., Dkf are essentially bounded random elements with values in E, EQH, ...,
E® H%, respectively.

Definition 5. A function f belongs to the class WLE.(X, E, ) if fe WEX,E, ) and, for 1=0,... k-1,

there exists a modification D'f of the derivative le that satisfies the Lipschitz condition along H , i.e., is
such that

|07 - B

S Llx-yly x.yeX. (4)

EQ®H

Remark 1. A function that satisfies condition (4), belongs to the class Wol,f (X, E, ). Let us verify this fact for
k=1. Wefix pe R", he H, and show that the derivative D, f 1s defined. We decompose the space X into
the sum X = X, + (jh). This relation induces the decomposition L=1,® {U,, xe X,}, where m, is the projec-
tion of the measure [ onto X, and {W,, x€ X,} isa family of conditional measures concentrated on the straight
lines {x+17jh, te R}. By virtue of the one-dimensional Rademacher theorem [9], for Tj-almost all x € X, the
derivative D, f of the section f| +(jny 1s defined and [ -almost everywhere bounded in the norm || by the
constant L|%|,. This implies that the derivative D, ), f is defined and bounded almost everywhere in the norm
by the constant Lg||,. Then [10] condition (ii) in Definition 2 is satisfied, i.e., the stochastic derivative Df f s

defined and HDI;E f H < L, almost everywhere. Repeating this argument, we establish that the required state-

E®H
ment is true for ke N.

The authors do not know whether the converse implication is true, i.e., whether the classes Wol,f and WL]; co-

incide. In certain special cases, we can use the following reasoning: for fe Wolj, we can construct a sequence {f,}
of smooth cylindrical functions whose derivatives are bounded almost everywhere by the same constants as the cor-

responding derivatives of f and, furthermore, f, —= f in ka, p =1, and then we can set le (x) =

lim, .. D'f,(x).
This method of the proof of the equality WX = WLX, was realized in [11] in the important case of a Gaussian

measure |L; in this case, {f,} can be chosen as a sequence of projections on finite-dimensional linear G-algebras.
A similar result is true for measures that are close, in a certain sense, to product measures [12]. For logarithmically

convex measures, the equality Wk = WL can be proved by analogy with the proof of Lemma 5 in [13].
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Remark 2. Arguments similar to the proof of Lemma 3 in [2, Chap. 2] show that, for the derivative of a func-
tion fe WX (X, E, K and any basis {e,} in H, there exist modifications {DTf, [=0,...,k—1} that satisfy the
,1=0,...,

Lipschitz condition along H, which is the linear span of {e,}, with the constants {ess sup HDI+1 f

k—1}, respectively. If condition (4) is satisfied, then the modifications 155” can be chosen so that

L, = esssup H Dl“f

, 1=0,...,k-1.
2. General Formula for a Change of Variables for Smooth Measures

In what follows, we assume that the measure L satisfies the following condition:

B. Forany h e H, the logarithmic derivative (p, #) belongs to ﬂp W;(X, W) and there exists a bounded
random operator [10] that acts in H and is such that B, =esssup |[B|lgy) <+ and Bh =-D(p,h)

almost everywhere, h € H. Condition B, in particular, is sufficient for the realization of estimates (1).
The main result of the present section is the following theorem:
Theorem 1. Suppose that a mapping F: X —X has the form
F(x)= x4+ j®(x), xelX,

and the function ® belongs to the class HCI(X, H, W) of functions from WOL(X, H,W) such that, for any x € X,
the functions

Hoh v~ ®(x+h)eH, H>hw~ DO(x+h)e H®?

are continuous. Also assume that W ({x | the operator 1 + D®(x) is noninvertible}) = 0.

Then the image \\p of the measure W under the mapping F is absolutely continuous with respect to |
and

d _
P = T = Y [Ho)] 1 (5)
H yeF({x)

almost everywhere with respect to the completion of the measure \; here,
1
Jh(x) = |det, (T, + D®(x))| exp[ - (D) (x) — j (1-D(Bx +1D(x))P(x), P(x))dt], xeX, (6)

0

and the symbol det, denotes the Carleman—Fredholm determinant [14].

Remark 3. The stochastic integral I(®) for @ e Wolo(X, H,p) is well defined [15].
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Remark 4. For measures for which the classes WX and WLY coincide [e.g., for product measures or loga-
rithmically convex (in particular, Gaussian) measures], the condition ® e Wi (X, H,) is a sufficient condition for
the smoothness of the function ®.

Prior to the proof of Theorem 1, we present several auxiliary results. First of all, we recall certain properties of
the Carleman—Fredholm determinant, which are necessary for what follows.

Lemma 1 [14].

1. The function
T +> det(I, +T)exp(-trT)

defined on the set L 4,(H) of linear continuous operators in H that have finite-dimensional images

is continuous on this set in the norm of the space X,(H) and can be continuously extended to the en-
tire space ,(H).

This extension is denoted by det,(Iy+-).

2. For Te ¥,(H), wehave det,(Iz+T)=0 < 0e€ o(Iy+T).
3. The function det,(I; +-) is uniformly continuous and bounded on every set of the form { I-le, < K I

4. Forany 8<1, the function [dety(Iy+ )] is uniformly continuous and bounded on { e, < 3}

The general scheme of the proof of Theorem 1 coincides with scheme of the proof of the corresponding state-
ment for Gaussian measures proposed by Kusuoka, which reduces [4, 16] to a local representation of the mapping F
in the form of a composition of an affine transformation of the space X and a mapping that slightly differs from the
identity transformation. The first step in the realization of this scheme is the following result:

Theorem 2. Let ® € WL (X, H,|\) and let
B, = esssup HDQDHQZ(H) < I
Then the following assertions are true:
(i) Wp~w
(ii) there exists a measurable mapping F 1 X 5 X such that
FoF ' = FloF = idy W-almost everywhere;

in this case,
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P, = [BF@)]. xex:

(iii) for any €, |e|< Bl_l, there exists a constant C dependent only on €, B, B1, and Po =
esssup | @I, and such that

Eexpel(®) < C.

1
Remark 5. Assertion (i) of Theorem 2 guarantees that the value of Jo 1I-1)(B(-+1D)D,D)dt and, hence,

J& do not depend on the choice of a modification of the random operator B.

Proof of Theorem 2. First, we consider the case X =H =R". In this case, we have 1 ~ A", and the standard

theorem on the change of variables implies the equivalence of the measures U, \', and My (the mapping F -1

exists by virtue of the theorem on contracting mappings). We have

du
zﬁ (x) = |det(I, + D®)|exp[In p(F(x)) — In p(x)]. @)

Taking into account that, in this case, p = (In p)/, B=—-(In p)”, writing the Taylor formula with the remainder term
in the Lagrange form for the difference of logarithms in (7), and then applying equality (3), we get

du_,
dﬁ (x) = JE(x),

which completes the proof of assertion (ii) in Theorem 2.
The proof of assertion (iii) follows from the relation

E exp(el (D))

1
EJY _coldety(1 - eVO)] ™ exp{ ezj (1-1) (B(- - 1ed)®, ®)dt}
0

IN

2
_ €
E sup [det, (T, + T)] 1exp{[‘io Bu} = C(&,Bg, By, By) < +oo.
2
HTHQZ(H)S‘s/BI‘

Now let X be infinite-dimensional. We prove assertion (i) under the additional assumption that there exists a

finite-dimensional space Hyc ;X" such that ®(x)c H,. We decompose the space X into the direct sum

X=X+ [( Jj *)71H0]L, dim X < + 0. This relation generates the following decomposition of the measure W:
w(d(x,y)) = u(dxmn(dy), (x,y)eX,

where {uy, ye|( j*)*lHO]l} and 7 are the conditional measures and the image of the measure p under the pro-
jection onto [( j*)*lHo]l, respectively. On the other hand, since ®(X)c H,,, the mapping F can be represented

in the form
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F(x,y) = (x+jo,(x), y), (x,y)€X.

Furthermore, for any y, the mapping @, satisfies the conditions of Theorem 2. By virtue of the principle of con-
tracting mappings, for all y there exist the inverse mappings (idy, + j(py)_l. Since m-almost all conditional meas-

ures {U,} satisfy condition B, for m-almost all y we have

d},Ly ° (idxo + j(py)71
dp

-1
py(x) = () = Uiy, + o (idgy Hj0) )] 1 xe X,

y

which proves the required statement.

Finally, we consider the general case. In H, we choose a basis {/} < j°X* andset P, = Pr<hl’_.’h> and

E, = idy + jP,®. The statement proved above implies that, for any n =1, there exists the inverse mapping Fn_],
By <<U, B < U, and

P = [BEO)] pat = @, xex.

n

By construction, W, = W, n — o. Furthermore, in view of assertion (iii) proved above for finite-dimensional
mappings, we have

2 -2 -1
E[p, 0] = E[Jf @] /) = E[JE 0] < G(Bo. BBy,
i.e., the family { pp.nzl } is uniformly integrable. Assertion (i) now follows from the general result in [1].

Theorem 3 [1]. Suppose that X is a separable metric space, W is a probability measure defined on a Borel

c-algebra, and {f,: X - X | n20} is a sequence of measurable mappings. Assume that the following conditions
are satisfied:
(i) forany nz1, the measure |Lo(f, )_1 is absolutely continuous with respect to the measure \;
(ii) the sequence of densities {duO(fn)fl/du: nz 1} is uniformly integrable;

(iii) f, convergesto fy inthe measure (L as n—> oo.

Then po(fy < W, and if the sequence {du o( fn)_1 / du} converges to a certain function p, then

_ duo(fy)™
p_{ du }

By construction, each function Fn_1 is a H-Lipschitz function with the constant 1/(1-f;) forall n > 1,

|F,— F| = 0 as n— o almost everywhere, and the limit lim, .. F,' = F~' exists almost everywhere in H.

Then, by virtue of the absolute continuity of [ << U, we have
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A

et i, < timwp [FeF = FoF - timsun | o< E e

IN

linmﬁsol:p HFoF‘1 - F, oF_lHH + B linm_il:p H F'- Fn_lHH =0 ae.

By analogy, we can prove that F ToF= idy almost everywhere. To complete the proof, it remains to verify
that

1 1
[1-DB(+1®,)®,,®,)dt > [(1-1)(B(+1®)D,®)dT ae.
0 0

This convergence is guaranteed by the following auxiliary statement:

Lemma 2. Suppose that X and Y are complete separable metric spaces with metrics p, and py, re-
spectively, W is a probability measure defined on the Borel c-algebra B(X), and ¢,: X - X and f,: X =
Y, n=0, are measurable mappings. Assume that the following conditions are satisfied:

(i) @, t>0p, n oo, f, 5> fi, n— oo
(ii) forany n=1, the measure Lo (p;l is absolutely continuous with respect to \;
(iii) the sequence of densities {du o (o, )_1 /du: nz l} is uniformly integrable.
Then f, o @, > fyo@g, n—>ee.
Proof. Without loss of generality, we can assume that the convergences

Jo = Jo» n >, @, D @y, n > oo,

hold p-almost everywhere. In addition, according to Theorem 3, o @, '« w. Let €>0 be given. By using the
Ulam theorem and the uniform integrability of the densities {du o(®, ) /Jdu: n= O}, we choose a compact set
K c X suchthat u(X\K) <& and u(@,eK) <e forany n>0. It follows from the theorems of Ulam, Luzin,

and Egorov that there exists a compact set K < K, w(X\K) <2g, such that the following assertions are true:
(a) the function f; is continuous on K;

(b) the following uniform convergence holds on K:

K K
A N L

We choose 6>0 and nye N so that

Vx,ye K, px(x,y) <8:py(fy(x), fy(») < &
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VyeK Yn2ny: py(@,(x),0,x) <8 py(f,(x), f(x) < &;
Vnzny: Wpx(Q,. 0, 20) <.
Then, for n = n,, we have
Py (fro@n Joo 0y) 228) < W(f, € K) + (@€ K) + U(Px (P, 9y) 2 8)
+ W@, €K, 9o K, py(9,,9y) <8, py(f,,° 9, fo09,) 2 €)

+ W, eK, 9K, py(9,.90,) <8, py(foo®,. fooPg) =€)

IN

Se,

which proves Lemma 2.
For the next step in the proof of Theorem 1, we need an analog of the theorem on inverse functions.

We fix an orthonormal basis {e,, n>1}c j*X" in H and denote H,={e,...,e,).

Theorem 4. Suppose that @ satisfies the conditions of Theorem 1. Then there exist countable families of
measurable sets {V™} and functions {¥{*: V* — H}, =1, 2,3, such that Vol = TOV®, o =1,2, T% =

idV(X + j¥* and, furthermore, the following assertions are true:

(i) ‘I’,-S are deterministic mappings with values in H, , i 21;

(ii) for every i = 1, there exists a deterministic element D‘Pil in Q(Hni) c X (H) and
dety (T, + D¥!) #0;

(iii) the mapping T? satisfies the conditions of Theorem 2 on the set Viz;

1

(iv) |, Vi = {x] dety(T; + DO(x)) # 0} and F=Fly =T oT?oT;;

(v) the functions (idy + jPy W) are one-to-one functions on VP, the sets V"= (idy + jPy v?)

satisfy the conditions V> = liminf V2" 5 V7, and |x;(x) - K(X)|y; = 0, n—> o, x€ V7,
n— oo

where
(idy + j¥2) (%) = idy + jK;(x), xeV?,
and
(idy + jPy WP) ' (x) = idy + jxI(x), xe V"

Assertions (i)—(iv) were proved by Kusuoka in [4] (see also [16]). In this case, the properties of the measure
(the Gaussian measure in the cited work) were not used. We obtain the proof of assertion (v) for the families {Vi“}

and {‘Pl-a} constructed in [4] by direct application of the principle of contracting mappings.
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The proof of Theorem 2 consists of the local application (to the functions F, = F \Vil ) of the arguments of The-
orem 1. For any fixed n =1 and i =1, the images of the measure \Vil and P \Tiavis,n under the mappings F' =
T3 o (idy + JPy, ¥?)o T' and (F")7!, respectively, are absolutely continuous with respect to the measure 1,
and the corresponding densities are equal to
-1

xe T2v>",  and J;l_n(x), xe V.

1 1

[, (@ )]

To verify this assertion, it suffices to decompose the measure [ into a family of conditional measures concen-

trated on layers parallel to H,,, and use the finite-dimensional formula of the change of variables. Passing to the

limit as n— 4o and using assertion (v) of Theorem 4 and Lemma 2, we obtain

duly, o F~

1
hpo Fl<<n pio) = m 0 = [FET O] xe FO).

Taking into account that (U, Vil) =1 and, hence, noF ' = ].L‘Uivil o F™! and assuming that ViI N le =9,

i #j (which can be done without loss of generality), we get (Lo F 1« w and

du o F! _
p(x)=“d—(x)= Y O HEH) = Y o), xeX.
H irxeF(V') yeU, v}
f(y)=x

The proof of Theorem 1 is completed by the following analog of the Sard theorem:
Theorem 5. Suppose that ® € HC' (X, H,). Then

W (F({x] dety(1, + D)) = 0}) = 0.

Proof. An approach to the proof of finite-dimensional analogs of the Sard theorem, which consists of using
the implicit-function theorem for the local reduction of the transformation F to a finite-dimensional transformation,
was proposed in [17]. In the present theorem, this approach can be realized in the following way:

Let n2>1. Weset X, = {x\ det, (I + (I — Py )DD(x)) # O}. By virtue of Theorem 4, there exists a
family of sets {V/"} such that

My o (idy + j(Ty - Py @) < p. UV = X,.

Taking into account that the image of the mapping @ o (idy + j(Iy — Py )®)~' takes values in H,, we
conclude that, on V", the mapping F has the form F|,» = F,-?n oFi’ln, where Fl-’ln(x) =x+ j¥,(x), YO
€ H, xe V, and Fi,zn transforms the measure L into an absolutely continuous measure. Applying the finite-di-

mensional Sard theorem to E}n and carrying out the summation over i, we obtain

W (FixeX,| det,(1, + D®) = 0}) = 0.
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Taking into account that (J, X,, =X, we obtain the required statement.
Theorem 5 is proved.

3. Several Applications. Girsanov Theorem for Smooth Measures

We present several special cases of formula (5), which are of independent interest.
We assume that an isomorphism identified the space H with L,([0,1]) is fixed. Weset H, = L,([0,¢t]) c H

and define a flow of G-algebras {f . =0o(pe WL(X, w: D€ H, almost everywhere), 7 €[0, 1]}.
The following statement is true:

1
Theorem 6 [18]. Suppose that a process {g,, t €[0,1]} is adapted with the flow {¥,} and EJO gtzdt < 400,

Then g, as a random element in L,([0,1]), is stochastically integrable with p = 2. Furthermore, there
exists a sequence of nonanticipative step processes

Zock et gy 1E10,10 =1, ®)

such that E| g - g"HZ([O i =0, n— oo, and

N,
I(g) = L, - lim ) O‘Z[m(tff) _ m(tilc—l)],

% k=1
where {m(t) = 1(T;,), t€I0, 1]}. The process m(-) is called the logarithmic process of the measure |L.
Remark 6. The process m is not necessary adapted with the flow {¥,} [15].

Theorem 7. Let g be a process adapted with {F,} and let ||g| .. = esssup gl <+eo.
Then the distribution Up in X of a random element F,

F(x)=x+jgkx), xelX, 9)

is equivalent to the measure |L. Furthermore,
d 1
TUGEDE ﬁ(ﬂx»= exp {—ug)(x) ~ Ja-D(BG +1j9)8 (), g(0))y dr}. (10)
£ 0

Remark 7. Assume that X = Cy([0,1]), H = L,([0,1]), u = py is the Wiener measure, and j: h(-) —
_[(; h(s)ds. In this case, Theorem 7 establishes the absolute continuity of the distribution of the Itd process {&,,

t€ [0, 1]} with the differential d&,(x) = g,dt + dx,, € [0, 1], with respect to the Wiener measure. The sto-

chastic integral of the nonanticipative process g with respect to a Wiener process coincides with the ordinary It
integral and the operator B is identically equal to T, . Hence, in this case, formula (10) takes the form
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1 1 1 1
au,, 1 1
- _ dw, — = | e2dt| = —| g dg, + = g2drt|,
an: (©) eXp( {g, Wy 2_([8, ] eXp[ {g, & 2£g’ J

which coincides with the classical Girsanov formula. Thus, Theorem 7 can be regarded as an analog of the Girsanov
formula for smooth measures.

k

Proof of Theorem 7. First, assume that the element g has the form (8) and every of random variables o, is

an F el -measurable random variable from WL . Then mapping (9) satisfies the conditions of Theorem 1. Since

(Dg0), Ty iy ® Ty y) = 0

n

forall xe X and k>j, we have det,(1, + Dg(x)) =1. Itis easy to verify that the mapping F = idy + jg has

the inverse mapping F = idy + jg, where the element g has the form (8). Equality (10) now immediately
follows from formula (5).
By analogy with the proof of assertion (iii) in Theorem 2, we obtain

C2
Eexp CI(g) < CXP{ZBpgi[,oo}, CeR. (11)

Passing to the limit and using the result of Lemma 2, we obtain the statement for an arbitrary process g that sat-
isfies the conditions of Theorem 7. In this case, estimate (11) guarantees the uniform integrability of the family of
densities. Theorem 7 is proved.

Corollary. Under the conditions of Theorem 7, for any a.< (B, || H’w)_1 we have
Eexp%lz(g) < oo,

An analogous result is true for monotone mappings.
A mapping F = idy +j® is called monotone if DP(x)=0, xe X.
The following result is proved by analogy with Theorem 7:

Theorem 8. Let F = idy + j® be a monotone mapping and let @ € WLL (X, H, W). Then F is injective
and the following assertions are true:

(i) Up < W and

d _
ﬁ(x)=[J}‘(y)] PO =x xeX;

(i) BexpCI(g) Sexr C*/2P, |®],.., C<O;

(iii) for o< (BHHQJHH,N)_I, we have
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Eexp%(l(dD)/\O)z < oo,

4. Transformations Generated by Evolution Flow

We consider the absolute continuity of the original measure [L under the action of a flow generated by the in-
tegral equation

1
u(x) = x + j[_[bs(us(x))ds], xeX, rel0,1]. (12)

0

Note that Eq. (12) possesses a special property. It is natural to require that a solution of Eq. (12) do not change if we

replace the random process b,, t € [0, 1], by a stochastically equivalent process. However, generally speaking,
this is not true if the measures W o (u,)"' and p are singular. Hence, the problem of absolute continuity of the

measures L o (u,)‘1 with respect to L and the problem of existence of a solution of (12) must be considered si-
multaneously.

Definition 6. A measurable random process u,, t € [0, 1], is a solution of Eq. (12) if the following condi-
tions are satisfied:

(a) there exists a set X, < X of complete measure such that relation (12) is true for all x € X, t €
[0, 1];

(b) the measures L o (u,)_l, te [0, 1], are absolutely continuous with respect to L.
The main result of the present section is the following theorem:

Theorem 9. Suppose that a measure |\ satisfies condition B, a function b = b,(x): [0, 1]x X = H is
measurable with respect to the pair of variables, b, € wlx, H, W) for almost all t € [0, 1], and
esssup, || ;|| 1 < eo.

Then the following assertions are true:
(i) Egq.(12) has a solution;

(ii) forany te [0, 1], the equation

t
v (x) = x - j (jbz(vz’,(x))dz), 0<s<t, (13)

has a solution; furthermore, the function v, := vy, is an almost-everywhere inverse mapping of u,,
ie.,

v (u,(x)) = uw,(v(x)) = x for W-almostall x and v, =usov, W-almosteverywhere,
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(iii) the measures L, W o (ut)*l, and [ o (vs,t)*l, 0<s<t<1, are equivalent and the Radon—Nikodym
densities have the form

-1 3
dbo ) () = exp [ aby e, (xeas |, (19
du 0
-1 L
du e (g 0 exp[— J (1bz><uz<x>>d1} (>
dp s

(iv) fif, for almostall te [0, 1], the mapping b, belongs to the class WLL(X, H, W), then a solution of
Eq. (12) is unique to within stochastic equivalence.

Remark 8. For the first time, the problem of transformation of a measure by a flow generated by a differential
equation in an infinite-dimensional space was considered by Cruzeiro [19] for Gaussian measures. A strong gener-
alization of this result in the case of an arbitrary differentiable measure was obtained by Bogachev and Mayer-Wolf

in [20]. It was proved thatif b: X — H is a measurable mapping, Ll is a probability measure on a Banach space X
differentiable along a Hilbert space H < X, and

() VceR VheH: exp{cp,}eLi(X,w),

(B) Ve>0: exp(c||blly), exp (cHDbHOP)e Li(X,n), where ||, isan operator norm,

(y) there exists a sequence of finite-dimensional orthogonal projectors {p,, n=>1} suchthat Pb € D(I),
nz1, and VceR: sup, Eexp (cI/(B,b)) < o,

then there exists a unique solution of the equation

t
u(x) = x + j[Jb(us(x))ds].

0

Note that the conditions on the measure and the function b in Theorem 9 are much stronger than conditions (a)
and (b). On the other hand, as a rule, it is difficult to verify condition (c).

We prove the existence of a solution by analogy with Sec. 2 by using the approximation of a solution of the re-
quired equation by solutions of an equation of the form (12) with coefficients PB,b, where P, is a finite-dimen-
sional projector. For this purpose, we need the following statement on the properties of solutions of an ordinary dif-
ferential equation with Lipschitz coefficients:

Lemma 3. Suppose that a measurable function b: [0, 1] % R" 5 R" satisfies the following conditions:
(i) b is bounded;

(ii) b satisfies the Lipschitz condition with respect to x, i.e.,
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L := sup sup 16, x) - b y) < oo,

1€[0,1] x#=y lx = vl
Then the following assertions are true:

(a) the integral equations

t

u(x) = x + _[b(s, u (x))ds, tel[0,1], xeR" (16)
0
t

Ve (X) = x — jb(z, v, ()ds, se[0,1], xe R", 17)

s

. . . n n . .
have unique solutions; furthermore, the mappings u,, v,,: R — R" are bijections and

vo.r (U, (X)) = u,(vy (x)) =x and vy, (x) = ug o v,(x) forall xe R"™:

(b) forall s,1,0<s<t<1, the mappings u, and v, are differentiable X' -almost everywhere and the

relations

t
Vu,(x) = id_, + JVb(s, u,(x))Vuy(x)ds, te[0,1], (18)
0
t
Ve (X) = idy, — J.Vb(z, v () Vv, (x)dz, se[0,1], (19)
t
det Vu,(x) = exp (J. tr Vb (s, u (x))ds] te[0,1], (20)
0
t
det Vv, (x) = exp [—J tr Vb(z, vm(x))dz], se [0,1], 20

hold on a certain set Xy < R" of complete Lebesgue measure;

(c) the measures N'o(u)™', Ao (vs,,)_l, and N' are equivalent and the following relations hold \"-

almost everywhere:

n -1
W(x) = det Vg ,(x), (22)
dX" o (vy)™!

() = exp('[tr Vb(z, uz(x))dz} (23)

N
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Proof of Lemma 3. Assertion (a) of Lemma 3 is the standard statement from the theory of differential equa-
tions [21]. In the case where the function b(z,-) is continuously differentiable for any € [0, 1], assertions (b)
and (c) are also well known.

Assume that y,: R" — R is an infinitely differentiable function, y,(x) = 1 for [x]| <r, and y,(x) =0
for [[x||=r+1. Weset b.(t,x) := b(t,x) ¥,(x). Let u,, be asolution of the equation

t
() = x + [b,(s,u, (x)ds.
0

We fix ¢ >0. Note thatif | x| <c and r is sufficiently large, then u, ,(x) = u,(x), t€ [0, 1]. Hence, with-
out loss of generality, we can assume that the function » has a compact support, i.e.,

drpy >0 Veel[0,1] VxeR", x| 2 r: b x)| = 0.

Note that, for any € [0, 1] and x;,x, e R", we get x| < ry, [x2] 2 1 |, (x| € 1, and u,(xy) = x,.
Therefore, it suffices to verify that the restrictions of the functions u, and v, to the set {| x| < ry+1} possess
the properties indicated in Lemma 3, the measures A" | (Ixl<r+11> N (Ixl<r+1} © (ut)‘1 are equivalent, and the
Radon—Nikodym density is defined by relation (22).

The function u, satisfies the Lipschitz condition. Indeed, for any x,y € R" and 7€ [0, 1], we have

t t
i, = W < llx = 3l + [llbGs, u(x0) = bs,uslds < lx = ¥ + L ugx) = u,()]ds.
0 0

By virtue of the Gronwall-Bellman lemma, this yields

sup 14O = o e o1,
ey e =l

We consider a sequence of functions {b;, k>1}:
bi(t,x) = [ b(t,y) @p(x—y)dy,
Rn

where @ : R" >R, 0r(x) = k"@(kx), @ is a nonnegative finite infinitely differentiable function, and
-[R" o(x)dx = 1.

Forany te [0, 1], the functions b,(t,-) are continuously differentiable and

sup || b (7, x)|| < sup||b(z, x)|| < oo,
k,t,x tx

sup | Vb (7, x)| < supesssup |Vb(t, x)| < o,

k,t,x t X

sup ||b (2, x) — b(t,x)| = 0, k — oo,

,x
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7\‘71
Viel0,1]: Vb (t,x) > Vb(t,x), k — oo.

Remark 9. The function b(t,-) satisfies the Lipschitz condition with respect to x. Hence, by virtue of the

Rademacher theorem [9], it is differentiable A"-almost everywhere.

We denote by u,(k) and v

[0, 1], the functions u,(k)

(k)

S,t

solutions of Eqs. (16) and (17) with the function b replaced by b,. Forany f e
(k)

and v,

are continuously differentiable and, for these functions, relations (a)—(c) are
true.

It is easy to see that

sup||uf”(x) — u,(x)| > 0, k- e,
X

(k)
D

sup [V (x) = v (0| = 0, k>

S,1,%

We also note that, for sufficiently large k,

vf,,(x) ut(k)(x)H Snp+l  for x| <+l

ut(k)(x) = vg‘t)(x) =x for x| >n+1

The sequence of densities

N o (u® -1 t
stznett©) T k21
AN 2 j<ny 1) 0

is uniformly integrable with respect to the Lebesgue measure. Hence, by virtue of Theorem 3, we have the absolute
continuity A" | (Ixl<ry+1} © ()™ < A" {Ixi<r+1} and, consequently, A"o (u,)"" << A". By analogy, one can verify
that A" o (vs’t)‘1 <« A", Hence, the measures A", 1" o (ut)‘l, and A" o (vm)‘1 are equivalent.

We verify equality (18). Note that the functions b(¢,-), b(t,u,(-)), and u,(-) satisfy the Lipschitz condition.
Hence, by virtue of the Rademacher theorem, they are differentiable A"-almost everywhere. It follows from the

equivalence of the measures A" and A" o (ut)’1 that, for any 7 € [0, 1], the relation
V(b(t,u,(x))) = Vb(t,u,(x)) Vu,(x) (24)

holds for A"-almost all x.

Hence, relation (24) is true on a certain set X, C R" of complete Lebesgue measure for almost all ¢ e [0, 1].
The validity of (18) [and, by analogy, (19)] for all x € X, follows from the theorem on the differentiation under the
sign of a Lebesgue integral. The other assertions are proved by passing to the limit and using Lemma 2 and

Theorem 3.
Lemma 3 is proved.
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Lemma 4. Let p(dx) = e®ax be a probability measure in R" and let b: [0, 1]xR"—= R" be a

measurable mapping. Assume that the following conditions are satisfied:

(i) 'V is continuously differentiable, the derivative V' satisfies the Lipschitz condition, and the second de-

rivative V" is essentially bounded:

Bu := esssup||[V”(x)| < eo, where |-| is the operator norm;
X

(ii) the function b is bounded by a constant Bg;
(iii) the function b satisfies the Lipschitz condition with respect to x and

Bp:= supesssupHVb(t,x)ng < oo,

t X

where |- Hﬁz is the Hilbert-Schmidt norm.

Denote by u, and v, solutions of Eqs. (16) and (17). Then the following assertions are true:

(a) the measures [, | o (ut)_l, and W o (vs’,)_l are equivalent and

-1 t

poi= W) o [ bGs Dy s, (25)
dp 0
-1 t

b, = d“dﬁ}[):exp{— | (Ib(s,-))(us)ds}, (26)
0

where I=(V’,-)—trV is a generalized stochastic integral corresponding to the measure W (3);

(b) there exists a constant C = C(B, By, B,) < +oco that depends only on By, By, and B, (but does

not depend on the dimension of R") and is such that

sup [ p,|Inpldu < C. 27)
te[0,1] R"

Proof. To prove relations (25) and (26), it suffices to note that

dp o (u)”" (x) = dx’ o (M,)_leV(v,(x)yV(x)
du dx’ ’

use formula (22) for dA” o (u,)_l /dX\", and use the Newton—Leibnitz formula for (V (v,(x)) - V(x)).
By using Lemma 2 and the Taylor formula with the remainder in the Lagrange form, approximating the func-

tion V by twice continuously differentiable functions, and approximating the mapping u, by the sequence {u,(k )},

we obtain from Lemma 3 the following equality for p-almost all x:
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V,(x) - V(x) _j<v (x), v, (x) x>ds+j j (V" (1,0 (2, v, (X)), b(s, vy ,(x)))dzds.

0 s

We also note that

dN e ) _ exp{_

O —_—

t
tr[V (b(s,v,,)) = [ Vb(s,v, ) Vb(zv, )V, dz:|ds}

d;\‘ﬂ g
Hence,
rt
p; = exp{ J.J.tr[V(b(s, v )Vb(z, vz,t)VvZ’,]dzds
0 s
[t
b 100 =0 = [ [V b v, b vs,t»dzds}-
0 s
Similarly,

t
,, p{ [
0

O —

ts
tr [Vb(s,ug) Vb(z,u,)Vu, |dzds + 1(u,(x)—x) - J._[ (V"(uz)b(z, u,), b(s,uy))dzds }
00

By using the change of variables x = v,(y), we obtain

[ P Inpluidy) = [ [inp_,(0)]uidx)
R" R"

t s
< _[Htr [Vb(s,u)Vb(z,u,)]Vu ‘dzdsdu
R"0 0
t s
+ [ 1) -0l + By [ [5G u)l[bs, u,)| dzds. (28)
R" 00

For any ¢, x, we have |lu,(x)—x|| £ Byz. Applying the Gronwall-Bellman lemma to Eq.(18), we obtain the in-
equality

IV, (x) -0, < By, 1e[0,1], xeR"
Lemma 5 ([22], Chap. 1, Sec. 3). Suppose that a measure |\ on X satisfies condition B and a function f:
X — H belongs to the Sobolev space Wzl(X, H,W). Then f belongs to the domain of definition of the operator

1= 12 and

E(If)* < EIDfI, + BiEI/I;-
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Applying the indicated estimates and Lemma 5 to the second term in (28), we obtain

St—
S

, 2 1
jpt\lnp,\du < [312(1+eﬁlz)dzds + BMB%ZZ L 5[3“[3%

Lemma 3 is proved.

Proof of Theorem 9. Assume that {e,: n>1} is an orthonormal basis of the space H, H, ={e,,...,e,),
and P,: H— H, is an orthoprojector onto H,. We decompose X into the direct sum X =Y, @ j(H,), where
Y

/< X is a certain closed space. We identify this decomposition and the product ¥, x R" so that the vectors

n

j(e), ..., j(e,) transform into the natural basis of R". We denote the point that is the image of x € X under this

identification by (y,, x,) € ¥, xR".

(n)
Vn

of conditional measures with respect to the bundle X =Y, XxR" on a plane of the form {y,} xR"=R". As noted

Assume that 1T, = m,(dy,) is the projection of the measure [ onto ¥, and {u”(dx,): y,€Y,} isa family

n

in Sec. 2, for m"-almost all y, these conditional measures are differentiable and satisfy condition B (on R").

It follows from the conditions of Theorem 9 (see Remark 2 in Sec. 1) that there exists a function b: [0,1] %

X — H such that Et(x) = b,(x) for almost all (¢,x) and
Vm21, heH,, te[0,11: B+ j(h) - b, < Billkly, (29)

where B;:= esssup, ||Db(t, x)ng-
We prove Theorem 9 under the assumption that the function b satisfies relation (29).
Consider the auxiliary sequence of equations

t
u(x) = x + j(jb§")(u§">(x))ds), xeX, te[0,1], (30)
0

where bin): Pb.
We note that, for any x = (y,, x,), the function u!™ does not change the coordinate y,, i.e., u!”(y,,x,) =

(v, i"(y,. x,)), where ™ is a solution of the following integral equation in R":

t
ﬁt(n)(yn» xn) = xn + J.bs(n)(yn’ﬁs(n)(y’l’x’l))ds'
0

() o
Vn

alent. Hence [2], w~ o (™)™ and, for p-almostall (y,,x,), the following equality is true:

Lemma 3 implies that, for m”-almost all points y, € Y,, the measures u(y”) and u (ﬁﬁ")(yn, '))71 are equiv-

N ONS d (,n)o u(n) - -1
du(dut)(yn’xn) = B ( t(nEyn )) (x,)- (31)
H d“yn

Furthermore, it follows from (27) that
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sup [ pi"|Inp{" |du < oo,

n,t

(n) _

where p; du o(ut("))_] /du and, hence, the sequence {pt(”)} is uniformly integrable.

We estimate the deviation

IN

B 606l - b,

sanl? -7, <

t

< E[(|Rb,") - Bb ™), + [(B = B)b ™)), )ds
0
t t
< BB [ [ul = ul™|| ds + [ [I(B, = Bu) by (0] P () 1(dx) ds. 32)
0 0X

Here, to estimate the first term in the last inequality, we have used inequality (29). Note that, by virtue of the uni-
form integrability of { p§m)} and the Lebesgue theorem on dominated convergence, the second term on the right-
hand side of (32) converges to zero as n, m —> co.

It follows from the Gronwall —Bellman lemma that the sequence { u™:n>1 } is fundamental and there exists

arandom function u,, t< [0, 1], with continuous trajectories such that

,}EI:OESlijut(n) - ”fHH = 0.

Theorem 3 yields the absolute continuity U o(u,)f1 << 1 and Lemma 2 implies that equality (12) holds for
almost all (¢, x). By virtue of the continuity of the left-hand and right-hand sides of (12) in ¢, equality (12) is true
forall te [0, 1] on a certain set X, < X of p-complete measure.

The existence of a solution of (13) can be proved by analogy. The equality v,(&,(x)) = u,(v,(x)) =x for p-al-

most all x is obtained from Lemma 2 and, hence, o (4, )y~ W.
We verify formula (14).
By virtue of Lemma 4 and relation (31), for p-almostall x = (y,, x,,) € X we have

t
PG %) = exp{ | (Iy"bs(”))(vﬁ,"t)(x))ds},

0

where " : L,(R",R", ug,:)) - L,(R", uﬁ:)) is a generalized stochastic integral.
Note that [see (3)], for any function fe W;(X, h,1), we have

U Yps x,) = I f)(y,sx,) for p-almostall x = (y,,x,) € X.

Hence,
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p(x) = exp { j (Ib("))(v(”)(x))ds}

0

It follows from Lemma 5 that, for any s € [0, 1],

fim [ (1 (x) = Ib,(x0)) () = 0.

n—es Y

Applying Theorem 3 and Lemma 2, we obtain (14). Formula (15) is proved by analogy. Thus, Theorem 9 is
proved in the case where the function b satisfies (29). Let us consider the general case. Let b be a modification
of the mapping b that satisfies relation (29). We denote by u,, t€ [0, 1], a solution of the equation

t
u(x) = x + j(j Es(us(x))ds), te[0,1].
0

Note that,in this case, by virtue of the equivalence of the measures | and o (u,)_l, te [0, 1], wu, satisfies
Eq. (12). Equation (13) is considered by analogy.
We now prove the uniqueness of a solution of (12) under the assumption b, € WLL (X, H, W) for almost all

te [0, 1]. Assume that i, t< [0, 1], is asolution of (12). By analogy with (12), we get the following estimate:

t

g — ué")HHds + J.J. |(idy — P,)by(x)||,; Py ) (x) W (dx)ds.
0X

t
EsupHu - u(”)H 1E_[

S<t 0
This implies the convergence

lim E sup Hu, - ul")H

n—=e  tel0,1]

Hence, for p-almost all x, we have #,(x) = u,(x), t€ [0, 1]. Theorem 9 is proved.

5. Linear Equations with Generalized Stochastic Integrals

In this section, we consider linear equations with generalized stochastic integrals. Since a generalized stochas-
tic integral is an analog of a first-order differential operator [see (3)], equations with the operator / can be regarded
as infinite-dimensional partial differential equations. First, we consider the following simple equation:

aééix) —(DE,(x), b(0)), + a,(N)E(x), te[0,1], xeX,
(33)

Eo(x) = f(x),

where b: [0,1]XX—>H, a:[0,1]XxX >R, and f: X > R are measurable functions and D is the stochastic

derivative.
Let us solve Eq. (33) by the method of characteristics proposed by Dorogovtsev in [23, 24] for the solution of
equations that contain stochastic derivatives or generalized stochastic integrals.
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The equation for characteristics has the form (12) and, hence,

E(x) = f(,(x)exp (j as(vs,tu))dsJ, (34)

0

where u, and v, are solutions of (12) and (14), respectively, and v, = v ,.

Note that if the function b satisfies the conditions of Theorem 9, then the process is well defined in (34). By
using the approximation of the mappings u, and v, proposed in Theorem 9, we can establish the stochastic dif-

ferentiability of the mappings (u,(x)—x) and (v,(x)—x). By analogy with the well-known finite-dimensional
argument [25], we obtain the following theorem:

Theorem 10. Suppose that a measure |\ and a function b satisfy the conditions of Theorem 9, a €
L.([0,11x X, dtxdy), fe HC', a,e HC' forany te[0,1], and sup,|a, |, <.
Then the random process &, defined in (34) satisfies relation (33) for all t € [0, 1] W-almost everywhere.

We describe more exactly equations with the operator I considered in what follows.
Weset H= L,([0,1]). Let a=a,(x) and b =b,(x) be measurable mappings from [0, 1]x X into R and

let &, be arandom variable.
We consider the equation

t
& = & + Jasﬁsds + I(Tp4()DE), te[0,1]. (35)
0

Remark 10. If p is the distribution of a Wiener process ®(f), ¢t € [0, 1], in the space X = Cy([0,1]) of

continuous functions originating at zero and H = L,([0,1]) is imbedded into X by the operator j: h J.(;h(s)ds,
then Eq. (35) takes the form

t t
& = & + [atids + [ bE dw, (36)
0 0

where the integral with respect to the Wiener process is a generalized Skorokhod integral.

Formally, we have the equality
If = <p.f) - uDf.

However, generally speaking, for a function f from W; (X, H, ), the trace of the operator tr Df is not de-

fined and an H-valued random element p such that (p, /), =p;, H-almost everywhere also does not exist.

Let us apply the method of characteristics to the solution of (35) (first, we do this without mathematical justifi-
cation).

The equation for the characteristic takes the form

u(x) = x + j(Ijo () b.(u(x))), (37)
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where t€ [0, 1] and x € X, and a solution of (35) has the form

t I o
g,(x) = E(v,(x)) exp[J as<vs,,(x>>ds] exp( [ 31D by (00) + by, (1)) o, (v, (1)) € (5) ] ) (38)
0

0 k=1

where v,: X — X is the mapping inverse to u,, v, ;, =uzo v,, and {e:k>1} is an orthonormal basis in H =

Ly([0,1]).

The third factor in the expression is similar to the Radon—Nikodym density L, : =

s, t

o (v -1
o)™ of (14)], and
du

formula (38) takes the form

t
g = go(v,)exp[j as(vs’,)ds) L. (39)

0

Note that, in fact, the heuristic formula (39) determines a solution of Eq. (35) in the case of Eq. (36) with a gener-
alized stochastic Skorokhod integral with respect to a Wiener process [26].

Further, we prove an analogous fact for smooth measures that satisfy condition B. For this purpose, we present
conditions for the existence and uniqueness of a solution of (37), establish the invertibility of u, and the absolute
continuity L o (vs’ ,)_1 << U, and prove that a random process defined by (39) is a solution of (35).

Theorem 11. Suppose that a measure | satisfies condition B and a measurable function b =b,(x):
[0,1]1xX > R satisfies the following conditions:

(i) foralmostall te [0, 1], the function b,: X >R belongs to W
(ii) esssup,efoy[lby [, <o
Then the following assertions are true:

(a) there exist measurable functions u = u,(x): [0,1]XX >R and v =v ,(x): {(s, 2, x) | 0<s<r<l,

xeX} >R and aset Xy X of complete measure such that relation (37) and the equality
v (0) = x = (T ()b (X)), se[0,1], (40)
are true forall x,s,t: x€ Xy, 0<s<t<1;
(b) forall s,t,0<s<t<1, the measures W, Wo (u,)”', and W o (v“)_] are equivalent;

(c) the mapping v,:= vy, is inverse almost everywhere to u,: v,(u,(x)) = u,(v,(x)) = x for w-almost

all x; v, =ugo v, W-almost everywhere;

(d) solutions of Egs. (37) and (40) are unique to within stochastic equivalence.
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Remark 11. Equations of the form (37), (40) are sometimes called equations with singular drift. In the Gaus-
sian case, they were investigated in [26—28], where results similar to Theorem 11 were obtained. The method of
conditional mathematical expectation, which was efficiently applied to Gaussian measures in the works cited above,
cannot be directly used in the case under consideration.

Proof of Theorem 11. Without loss of generality, we can assume that

3c>0 Viel0,1], xeX, he H: |b(x+j(h)-b,(x)| < c|lhly, 41)
By >0 Vrel[0,1], xeX: sup|b(r,x)| < By. 42)
t,x

In this case, for any x € X, Egs. (37) and (40) have unique solutions, which can be obtained by the method of
successive approximations. We verify this for Eq. (37).

We define a sequence {un =u, (x):n2 0} in the following way:
up,(x) :=x, te[0,1], xeX;
Uy (X) 1= x + j(TIpq()b.(w,.(x)), n=0.

Then

t

Hun-%—l,t(x) - un,t(x)HiI = _[ (bs(un,s (x)) - bs(un—l,s ()C)))zds <c
0

s () = 1ty )]s

o — =~

Using the inequality obtained and the argument standard for the method of successive approximations, we establish
the existence of the required solution. The uniqueness is established in the standard way.

Let {e,:n>1} be an orthonormal basis in L,([0, 1]) that consists of Haar functions [29] and let B, be the
orthoprojector onto H,, : = {e,..., ¢,). We consider the auxiliary sequences of equations

u(x) = x + j[B(Lo () b (X)), e 10,11, (43)

V() = x =[BT (O 0], s e (0,1 (44)

By analogy with Sec. 4, we decompose the space X into the sum X =Y, ® j(H,) = ¥, x R". Then Egs. (43) and
(44) take the form

t

() = | Yy Xyt be(ui"%x))e(”)(s)ds), (45)
0
t

W = | s X - jbz(vgfz)(x))e("’(z)dz), (46)

s

where x= (y,, x,) € X, ¢ =(e,,...,e,) € Lz([O, 1],R").
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By analogy with the proof of Theorem 9, we establish that the measures @, po (u,("))_l, and po (v(”)>_1 are

s,
equivalent, vt(”)(ut(”)(x)) = u,(”) (vt(”)(x)) =x for p-almostall x, and v o u, =v , U-almost everywhere. We prove

the uniform integrability of the family of densities

foe i

T n2>l, te[O,l]}
du

For this purpose, it suffices to verify that

sup Hu,(")(x) - xHH < oo, 47)

t,n,x

sup esssup HVR” (™ (x) - x)

nt X

< oo
R)‘l@Rn

Relation (47) follows from the estimate

t
7o - o, < [Pt < B3
0

where B, is the constant from (42).

By using Lemma 3, we establish that ut(”) satisfies the Lipschitz condition along the space R" and, for u-al-

most all x € X, the following relations are true:
t
V" (x) = (o, idg + [ e (9)Vp b(s, u@(x))ds) = B,(Ij0,q() Vgu b u (1)) Vi u ().
0
Hence, for almost all (#,x)e [0,1] XX, we have

HVR” (™ (x) - x)‘ ds + 2Bi1,

R"®R"

t
< 2 70
0

where By = esssup | Db, (x)||,. Therefore,
t,x

sup esssup [V 0700) = 1)y < 2876

n,t X

and the uniform integrability of the densities

{du o (™)

tn2x1, te[O,l]}
du

is proved.
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To prove the absolute continuity Lo (u,)_1 << U, it suffices to show (Theorem 3) that, for any ¢ and x, we

have 1™ (x) — u,(x), n— oo.

Indeed,
i) - Mﬁ")(X)HZqo,l]) = | Ti0n() b w(x)) - Pn(ﬂ[o,z](‘)b("”Fn)(x)))HZ([o,m
< 2idy - B (TonObCuN; o
+ 2[R, [ Lo () (bCow(x)) = bCu™(x)) ]HZ([o,m

t

< o,(h) + 2P} |
0

2
ug(x) — “gn)(x)“LQ([O,I])ds’

A\

where, for any x e X, we have o0,(1) - 0, n — oo.
Combining this and the Gronwall —Bellman lemma, we obtain the required convergence.

Similarly, for any s and ¢, s<¢, we have Ho (vs’t)_l << U, and the existence is proved. The uniqueness is
proved by analogy with the proof of Theorem 9.
Theorem 11 is proved.

For simplicity, we present the subsequent argument for the special case where X = Cy([0,1]), H = L,([0,1]),
and j(h)= j(’)h(s)ds.

Definition 7. A random process §,, te€ [0, 1], is called an Ly-solution of (35) if the following conditions

are satisfied:
(i) & e Li(X,w), te[0,1]; a&.,b& € Li([0,1]1x X, dr x dw);
(ii) for any f from the class
FCy = {o(xfs ) (xin)): neN, xfe X', ge Gy RN},

the equality
t t
E f[a, — &y - _[bsésds} = E[ b&,D, fds (48)
0 0

is true.

Note that the right-hand side of (48) is well defined because Dfe L.([0, 1]xX, dt xdW). If the random func-
tion fbé(s) = b,&,, s € [0, 1], is such that
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1 pl2
E[J (bsésfds] < o
0

for certain p > 1, then the right-hand side of (48) can be written as E( Joes Df ), and condition (ii) of Definition 7

is equivalent to the following: fb§ Lo,y € D(1,) forany 7€ [0, 1], and equality (35) holds for any ¢ p-almost
everywhere.
Thus, Definition 7 is consistent with the definition of generalized stochastic integrals.

Theorem 12. Suppose that a measure |\ and a random function b,, t € [0, 1], satisfy the conditions of
Theorem 11 and a € L. ([0,1]1X X, dt xdp), §, € Lo.(X, W). Then the random function &, defined by relation
(39) is an  L;-solution of Eq. (35). Here, vy, isa solution of (40), v, = vy,, and L, = dLLO(vt)_l/du.

Proof. Assume that fe F G and &, is defined by relation (39). Recall that v, = u;o v, almost every-

where (see Theorem 11). Then, by using the change of variables y = v,(x), we obtain

t t t N
Ef(ét - é() _J.asésdsJ = E[f(”z)éo eXp[J‘ as(us)ds) - fé() - &O_[as(us)f(us)exp(.l. az(uz)dz)ds“- (49)

0 0 0 0

By virtue of (37), for fe FC,° andall x € X the following equality is true:

t
Sflu(x) = f(x) + _[[D;f](us(X))bs(us(X))ds, te [0, 1]. (50)
0

By using (50), we integrate the third term in (49) by parts. As a result, we get

s=t

Ef[ét - éO - J. asgsdsJ

0

t s
E{f(u,)&o exp {_[ as(us)ds} —Eof - & {f(us)exp[j az(uz)dz]}

0 0 s=0

t s
+ & [ [Df 1) by (u)exp {j az(uz)dz}ds:|
0

0

L N
E [ &olD. 18, e { i azwzmz}ds

0 0

t N
EI&O(%)GXP {I az(vzjs)dz}ststfds,

0 0

whence we conclude that the random process &t, t € [0, 1], defined by formula (39) is an L -solution of (35).
Theorem 12 is proved.
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