ICM 1998, Berlin, Aug. 18–27

Abstracts of Short Communications and Posters

Section:

12. Probability and Statistics

1991 MS Classification: 60, 46 Lee, Yuh-Jia, Dept. Math. National Cheng Kung University, Tainan, Tai- wan Generalized White Noise Functionals on Classical Wiener Space In this note we reformulate the white noise calculation on the classical Wiener space (C^0, C). It is shown that most of the examples and operators can be redefined on C without difficulties except the Hida derivative. To overcome the difficulty, we find that it is sufficient to replace C by L_2[0, 1] and reformulate the white noise on the modified abstract Wiener space (C^0, L_2[0, 1]). The generalized white nois efunctionals are then defined and studied trough their linear functional forms. For applications, we reprove the Itô formula and give the existence theorem of one-side stochastic integrals with anticipating integrands.