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1. Introduction

The fractional Brownian motion (fBm for short) is the best known and most used process with long-dependence property
for models in telecommunication, turbulence, finance, etc. This process was first introduced by Kolmogorov [9] and later
studied by Mandelbrot and his coworkers [10]. The fBm is a continuous centered Gaussian process (B’;)IGR, starting from
zero, with covariance

Cpi(s,t) = %(|s|2k“ + e — e — 512, s teR, (11)

where k € (—%, %) (H=k+ % is called Hurst parameter). The case k =0 corresponds to the Brownian motion.

The self-similarity and stationarity of the increments are two main properties for which fBm enjoyed success as a mod-
eling tool. The fBm is the only continuous Gaussian process which is self-similar and has stationary increments.

An extension of Bm which preserves many properties of the fBm, but not the stationarity of the increments, has been
proposed in [1,4].

In [1] the so-called sub-fractional Brownian motion (sfBm for short) is introduced as a continuous Gaussian process (Slf)go-
starting from zero, with covariance

Cor(s, t) = s2FT 4 (241 %[(s +OFF T e — s, s exo0. (12)
For k > 0 the sfBm arises from occupation time fluctuations of branching particle systems (see [1-3]).
Some basic properties of sub-fBm are given in [1,4,19].
In particular in [4] the even and parts of fBm (the even part is the sfBm up to a multiplicative constant) are considered
and series expansions of the covariance functions and also of each of the above mentioned processes are obtained by means
of Fourier-Bessel theory.
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The sfBm has properties analogous to those of fBm (self-similarity, long-range dependence, Holder paths, the variation
and the renormalized variation and it is neither a Markov processes nor a semimartingale).

In comparison with the fBm the sfBm has non-stationary increments and the increments over non-overlaping intervals
are more weakly correlated and their covariance decays polynomially at a higher rate in comparison with fBm (for this
reason in [1] is called the sfBm):

(i1) Covariance: For all s,t >0,
. 1
Cgk(s, ) > Cpi(s,t) ifke —5,0 ,

1
Cor(s, t) < Cp(s,t) ifke (0, 5)
(i2) Non-stationarity of increments: For all s <t,

E[[S’t‘ _ 5’;‘2] _ _22I<(t2k+1 + 52k+1) +(t+ S)2k+1 +(t— s)ZkH,
B(|SK[?) = (2 2%+,

(i3) Correlation of increments: For 0 <u < v < s <, define

Rﬁ v,s,t — E[(Bl\(z - Blfl)(Blt< - Bl;)]’
Cllj,v.sﬁt = E[(SE - Sﬁ)(slg - SI;)]

Then

C’J st = [(t 4 u)2’<+1 + (t _ u)2k+1 + (S + v)2k+1 + (S _ v)2k+1

— () — )R (52T (g u)ZkH],

1
RE o< Ck, <0 ifke(—i,O),

1
0<Ck,  <RE, . ifke (o, 5),

and

R’lj vistr.t4r ~kQCk+ 1D (E =) (v — U)‘L'Zk_1 as T — 00,

CE ) srripr ~kQk+ 1)1 =2k (v —u?)?*D as T — oo,

The above mentioned properties make sfBm a possible candidate for models which involve long-dependence, self-
similarity and non-stationarity.

It is well known that in the Brownian case L2(R) is the space of integrands for the Wiener integral. In the case of fBm
in [14,15] the same problem is addressed. For k € (—%, 0) in [15] it is found the entire domain and for k € (0, %) an enough
large classes of functions as integrands is determined. The corresponding families of integrands are defined in terms of
fractional integrals and derivatives. So far, it was not clear in the case k € (0, %) which is the whole domain of the Wiener
integral for fBm. Recently, in [7] the problem of the domain of the Wiener integral for fBm is completely solved for every k.
In the case k € (0, %) the domain is a space of tempered distributions in some Sobolev space.

For sfBm with the infinite time interval R, the domain of the corresponding Wiener integral is described in [20].

In this paper we characterize the domain of the Wiener integral with respect to a sfBm motion (s’g)tem,ﬂ, ke (—%, %),

k # 0 (Theorem 3.2). The domain AS e isa Hilbert space which contains the class of elementary functions as a dense subset.

If ke (—— 0), any element of A T is a function and if k € (0, 2) the domain ASfT is a space of distributions. In the later
case we prov1de relevant examples of subspaces of functions included in the domain. One area of applications of the Wiener
integral, involves prediction problems.

Like in the case of fBm, the finite time interval set-up considered here is quite different from that of infinite interval. For
instance, the infinite time relies mainly upon Riemann-Liouville fractional derivatives and integrals and for finite interval,
the Erdély-Kober-type fractional derivatives and integrals and Hankel transform represent a basic tool.

Multiple subfractional integrals can be studied along the same lines.
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2. Preliminaries

For ke (—3, 1), k#0, we consider a sfBm (S¥)¢cfo,7)-
T

Let f:[0, T] — R be a measurable application and & € R, o, n € R. We define the Erdély-Kober-type fractional integral

T
oson ta(l—a—n)—lf(t)

dt, se[0,T], >0,
I' (o) (to —s9)1-@
S

(1§ 5y ) =

d

n
703071(15) ST (gEn L f)6), s€l0, Tl a>—n,

(150010 =57~

N
os~o@tm o +m=1 )

dt, se[0,T], >0,
I' (o) (to — o)1«
0

(18464 ) =

d

n
osU—1ds> somretm (e f)(s), sel0,T], o> —n.

(Ig+.a,nf)(5) :S—a(a+n)( 0+,0,1

The basic properties of fractional integrals of deterministic functions can be found in [16].
We recall the following properties:

(i1) (Continuity) The operators (2.1), (2.3) are continuous in LP ([0, T]) for every 1 < p < oo.
(i) (Inverse operators)

Fon) =0 e (r00) =Io¥onta
(i3) (Integration by parts formula)

T T

/x"*lf(t)lgﬁmng(r)dt:/x“ilg(t)lgﬁmng(t)dt.

0 0

We introduce the following kernel

T
n(t,s) = 27*/,{_1’;72’% (¥ 10,0)) (5),

and we fix a Brownian motion (W¢)¢eo,11-

By using the Hankel transform in [4] the following result is established (see [13] for the case of fBm).

Theorem 2.1. We have the Wiener integral representation
1
skLey / n(t,s)dWs, tel0,T],
0

, T'@k+2)sinmwk+ 1)
Gk =

/4

(i means the equality in law).

Next we assume that S¥ is a sfBm given pathwise by the right-hand side of (2.6).
Denote £7 the family of elementary functions f : [0, T] — R,

N-1
f= Zajl[tj,[j+])7 O=to<t;<---<ty=T, aj€R.
j=1
For f as above we define the Wiener integral fOT f (t)dS’t‘ in the natural way by
T N—1
k k k
0 =1

We endow &7 with the inner product

(2.1)

(2.2)

(2.3)

(2.4)

(2.5)

(2.6)

(2.7)

(2.8)

(2.9)
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T T
(F.8) 5 = E[ [ roast | g(t)dsq (2.10)
0 0
(we identify the elements f and g when (f — g, f — g) a= =0).
For f € & as in (2.8) we introduce the following 51gned measure

N-1
pp=y (aj—aj-1)e;+ fOH)eo+ f(T-er, (211)
j=1

&4 being the Dirac measure concentrated at a, that is €4(A) = 14(a).

Remark 2.2. It is easily seen that

T

/f(t)dsk /Skdpo(t) feér, (212)
and therefore
T T
<f,g>AifT ://C:<(s,t)duf(s)dug(t). (2.13)

00

Next, if f :[0,T] — R we denote by f°:R — R its odd extension (f°(x) = —f(—x) if x € [-T,0], f°(x) =0 if
xe R\[-T,T).

Remark 2.3. If (B’[‘)teR is a fBm, then it is known that (see [14,17])

C2 — p———
E(B¥BY) = ?k / Tj0.0 () 1j0.5) (0 [x] "2 dx,
R

Sk d B£<+Bk—t
F=

N we arrive to the relation,

and by using the equality

2
C
k ck k —2k
E(SE5Y) = (o Towh g = 5 [ T Ty (0K P dx. 5,620,
R

which shows that

2
(f. g)AifT = Ek/ FPrgwix*dx, f,geé&r. (214)
R

Definition 2.4. The completion of (&7, (-,-) sf ) is called the domain of the Wiener integral and we denote it by (Ak T <',‘>Asf ).
k, T

For f e Ak - we define the Wiener integral of f with respect to S* by
oo o0
ff(t)dslg =1%(Q,F,P) ~ lim /fn(t)ds’;, (2.15)
— 00
0 0

where (fu)n C Er is such that (fo— f, fo — f) .o — 0.
k, T

3. Main result

Let D((0, T)) be the set of C*°-functions defined on [0, T] with compact support included in (0, T) and we denote by
D((0, T)) the corresponding space of distributions.

The symbol S denotes the Schwartz space of all rapidly decreasing real valued functions defined on R and let S’ be the
corresponding space of tempered distributions.

Given f* € S’ we introduce its restriction to D((0, T)) as the distribution f*|j0,r; € D((0, T))" defined by
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(f*lo, (@) = f*(@10,17)-

We shall denote St ={flj0,7): f €S} and (Qh)(x) =h(—x).

We say that f* €S’ is odd if f*(—x) = —f*(x), or equivalently, if f*(¢)=—Ff*(Qg).

The next lemma is necessary in order to have that the objects appearing in the statement of Theorem 3.2 are well
defined.

Lemma 3.1. Let f*, g* € S’ be odd distributions such that

fflon=g%0r.  supp(f*) C[-T,T],  supp(g’) C[-T,Tl,
/|f?(x)|2|x|—2kdx<oo, /|§‘(x)|2|x|_2kdx<oo.
R R

Then f* = g*.
Proof. Define h* = f* — g*. Then h* is odd and h* 0 on R\[-T, T]. If supp(¢) C [0, T], then by hypothesis h*(¢) =0 and

if supp(p) C [T, 0], then h*(¢) = —h*(Q¢) =
Therefore h* =0 on R\{—T,0, T} and then supp(h*) ={-T,0, T}. It is known that such a distribution is a combination

of Dirac distributions or derivatives of Dirac distributions and such a combination does not have the integrability property
fR |h*(x)| |x|=2k dx < co. Then all the coefficients of a such combination are zero and consequently h* =0. O

The main result of this section is the following

Theorem 3.2.

(i) If—— <k < 0, then the space (Ak 7 {) i{r)' where

s _k 2k
Ak],cT = {f 1[0, T1— R: 3¢y € L*([0, T1), ITI 2.1 (ﬁ@f)(f) =fkf(f)}» (3.1)
T
(.8 g1, =<k [ os0psrae (32)
’ 0

is the domain of the Wiener integral and

T T
f fodstLe, / 0 (O dW,. (33)
0 0

In particular the Gaussian space of S¥ is

T
= {ff(r)dSi‘}
0

(i) If0 <k < 5, then the space (Ak 7 () g ) where
k,T

sf
fedir

Alsfr = {f €D, T): 3f* €S, f*odd, supp(f*) C[-T.Tl, f*lo,r1=f, / |F(x)|2|x|_2k dx < oo}, (3.4)
R
o B —
(f.8) 55 = * f Fraog (o lx=* dx, (3.5)
kT 2
R

is the domain of the Wiener integral.
If we define

Ay ={F:10.T1—> R 15, 1y (u'1F1) € 12(10. TD}, (3.6)

then we have the strict inclusion |A|ifT C A,SJT and
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T T
/f(f)dsk—Ck/ - J( kf)(f)qu f el?([0,T1).
2,53
0 0

In particular the inclusion {fo f(t)dsk T C H(S%) is strict.

}f A
Remark 3.3.

(a) According to (i) we have
(pf(t)ZI"l('f,z,lz;"(\/_ kf)(t)

(b) The Hilbert space A,if r contains distributions that are not functions.

461

(3.7)

(3.8)

To justify this fact, choose an arbitrary distribution g with supp(g) C [0, T] which is not a function, in the Sobolev

space
wk2= {f eS": / [Feol*(1+ |X|2)7kdx < OO}'
R

Consider its odd part g°(x) = w. Then g°|jo,1] € Ai’fr and g°|jo, 1] is not a function.

(c) From (ii) it follows also the strict inclusion L2([0, T]) C AZ{T.

(d) In the case —7 <k <0 the set (3.1) can be defined in terms of distributions as above for the case 0 <k < %

(e) In the case of fBm a similar result as in Theorem 3.2 holds.

The case —5 <k <0 is solved in [15]. The domain of the fractional Wiener integral is

A,{T_{f [0, T1— R: 3¢y € L2([0, T1), I7* (s*ps)®) =tk f (D)},
T

(f8)f =C,f/<pf(t)¢g(t)dt.
0

The case 0 <k < % is solved in [8]. The domain of the fractional Wiener integral is
Al = {f €D(0,T): 3f*eS’, supp(f*) C[0. Tl f*ljo.r1=f. f 7500 P 1x1~ 2 dx < oo},
R
o B —
(f18), = / FFeog*olx = dx
k, T 2

(the above description of the domain of the Wiener integral is also true for —35 <k < 0: see [8]).
The proof of the theorem requires a few lemmas which we give below.

Lemma34.If f, g € St, then

T T
2
[/Ck(s, t)f/(s)g/(t)dsdt—fk/ S0 (Ix " dx = (f, g) A
00 R
Moreover, ifk € (0, 1),

_ 2
(faf)AZ{T—Ck

s ()

1-k
2
T T

=kQ2k + 1)//f(u)f(v) e (T v)z"_1]du dv.
00

L2([0,T))

(3.9)

(3.10)

(3.11)

(3.12)

(313)

(3.14)
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Proof. From [7, Lemma 3.1] we have the relation

/ FOg@IX " dx = —c; / s — (| f/(s)g' (t) dsdt.
R R2

If we apply the above equality to Q g we obtain

f FoQe@Ix*dx=c;? / Is +£12H /()¢ (0) ds,
R R2

where from
/ To(e— Q@) dx=—c;2 f (Is =t 4 |5+ £2441) f(5)g (1) dsdt
R RZ
:26;2/@{(5, 0 f'(s)g’'(t)dsdt,
R2
and this equality implies (3.13).
Assume now that k (0, 3). From
32
S5 kD= kk+D[Is — e — s + %],

and Theorem 2.1 we obtain the equality

SAL

2
k(2k + 1)[|S _ t|2k71 — s+ t)2k71] — [Hliﬁck] / u2-k (52 _ uz)k—l(tz _ uz)k—1 du.
22 (k)

The previous equality and Fubini’s theorem imply the second equality in (3.14). From (3.13) and using integration by parts
we obtain the first relation in (3.14). O

Lemma 3.5. The inclusion St C AifT holds and

T T
/f(t)dS’{:f(T)S’} —/s’;f’(r)dt, fedSr. (3.15)
0 0

A
Moreover for each f € St there exists ( fn)n C Er such that f, —1> f.

Proof. Let A: 0=tg <t; <--- <ty =T with ||[A|| — 0. Denote by X the Lebesgue measure and define

N-1

pp=f"%  fa=Y fE)l; €Er-

j=0

It is clear that wf, converges weakly to s (uf, = s for short) as ||Al| — 0 and hence
Hjy @ Hjy == Mf Qs Hjy OUf = [f & U,

which imply the convergences

T T T

T
/fA(odS’; = —fS’;dqu ) — —fS’;duf(t) = f(T)sk - f skf@dt,
0

0 0 0

T T T T
/ / Cu(s. O dpLg, (S)dpap, (6) = / / Ce(s. ) dpup($)dp s (o),
00 00
/
0

T T T
/C1<(57f)deA(S)de(t)—>//Ck(S, tdug(s)dug(t).
0 00

Now, by Lemma 3.4, we deduce that £r is dense in St, f € A,S(fT and (3.15) is satisfied. O



C. Tudor / J. Math. Anal. Appl. 351 (2009) 456-468 463

Lemma 3.6.
(a) If f* € S’ isodd,

supp(f*) C [T, TI, /|F(x)|2|x|—2"dx< 00,
R

then there exist a family (f)e~0 C S’ such that f} is odd,

supp(fY) C[-T +&,T —¢l, /Tg(xnxrz" dx < oo,
R

tim [T - Froo P dx=o.
R

(b) The space St is dense in A,S{{T.

Proof. (a) Define
T —
T

and f¥eS’, f(p) = f*(¢ o pe). By using the fact that E(x) = F(pg (x)), it is not difficult to see that (f;).~o satisfies the
conclusion. .

(b) By (a) it is enough to choose f* € &’, f* odd, supp(f*) C [—a,al C (=T, T) and [ | f*(x)|?|x| 72 dx < oo.

Then the regularization f; = f* % h,, where hg(x) = e Th(xe=1), h € C*®, h even, supp(h) C [-1,1], fR h(x)dx =1,
satisfies the requirements. 0O

e
pe:[-T, T] > [-T+¢, T —¢], Pe(X) = X,

Recall, that if f:[0,T] — R, « > 0, the Riemann-Liouville fractional integral 1§_ f is defined by

T
1 t
(I%_f)(s):m/(t_f%dt, se[0,T].
s

Lemma 3.7. Assume —% <k <0, a> 1. Then there exists a sequence (I,), C &, such that

a

/u%‘k|1[0,1)(u) - I’g_(x_]ln)(u)|2du — 0.
0

Proof. We proceed as in [14, Lemma 8.1]. Since

Ton®) =1k (x'f)).  flo= - 1-s7k

1
ra—k°
all we have to prove is that

a
hy =/u%*’<\1§_ ()@ — K (x ) @]’ du — 0, (3.16)
0

for some (Ip)n C &;. In fact we prove (3.16) with

1 n72j ] —k
ln(u)zmzﬁ(l—ﬁ> 1 1, (W), (3.17)

j=2

For 0 < b < ¢ < a, an easy computation yields

ra+irE (u po)s)
1

Cc
= _dd_s u - s)’fF du = / u 2 — s)"l[byc) W +c - s)’ﬁr —b~ ' - s)’jr. (3.18)
b s
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By using (3.18) we can write

ra—ira+oE (x'h)es)

n-2 . .\ —k
=TA—rA+E_(x ")) =ra+k Zz %(1 - %) 1’;7(u—11[#%1))(s) =g "(s) + gn(s),
p=

1

n-2 . LN —
O =Z%(1 - %) [ur =9k, @ du,
j=2 s
n-2 . .\ —k . -1 ,. k P k
+1 +1
so=23(-3) [(57) (57-9.-(G) G-}
j=2n n n n n n n "
The equality
n—2 n—2
Zaj(bj+1_bj)Zzbj(aj—ajfl)'Fan—an—l—a1b2
j=2 j=2

implies

5
gn(s)=Y g ).

j=2

n—-2 N —1 . k .\ —k
@) e _ 1(] J j
s’o=-31(2) (-).(-2)

j=2 +

n-2 , .\ —1 . k . .\ —k . —k
@ N7 I N I iy (it
o= Z(”) (” 5>+ n |:<1 ”) (1 n > ]

j=2

—k k k

4 n—2 n—2 n—1 5 n—-1/2
gi(s) = (1— > ( -s) . @ e=—5—(>-s) -
n—1 n n 4 2n \n 4

The conclusion of the lemma follows from the following easily seen relations:

1

/s%*k]g,(f)(s)fds — 0,
0

4
ra-nra+bE @ 'h)es —g’ =3 g’ > ra—kra+nioe.
j=1

sup|gd ()] <gP(s), 1<j<4,

n

1
/s%"‘lg#)@)lzds <oo, 1<j<4
0

(whose proof is left to the reader). O

Proof of Theorem 3.2. (i) The fact that (3.2) is a scalar product follows easily. Let (f;), be a Cauchy sequence in Ai,T.

(3.19)

(3.20)

(3.21)

(3.22)

(3.23)

Since f,(t) = t"‘I_’; 5 1+k(j—kﬁ(pn)(t), @n € L2([0, T]), we have that (¢,), is a Cauchy sequence in L%([0, T]), and thus
-T.2,5

@n — @ in L%([0, T]).
‘ A
If we define f(t) = F"I"; ) Lk (%q))(t), then we deduce that f, —=> f.
—T.2, 3¢

Next we prove that &1 is dense in A,S(fT. Without loss of generality we assume that T > 1. Let f € A,s(fT, f=

j—kﬁl:l;,z’l%kgo, @ € L%([0, T]). The general relation

Q=

IE o FO =X s~ f(s

) (%)
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becomes in our case

00 = 074, PR,

So, we have to prove that there exists (In), C 2 such that

T
/ 2O, () () - 1 (T FWR)(E) de— o,
0
or equivalently,
T2
[ )0 ~ (R de . G249

0

Since t 4 I"2 V1 F(V/X))(t) € L2([0,T?]) can be approximated in L2([0, T2]) by functions of the form g(t) =

1 2k

Z] ajlpp;cp (@), the convergence in (3.24) reduces to showing that there is a sequence (I,), C £r2 such that

TZ
/t%_k|1[ch)(t) — 1’;2_(x‘1ln)(t)|2dt — 0.
0

Now, it remains to apply Lemma 3.7.

(ii) From Lemmas 3.5, 3.6 we obtain that £r is dense in A . The completeness of A r follows along the same argu-
ments as in the case of fBm (see [7, Theorem 3.3]) and we omlt the details.
To complete the proof we have to show that

1’;_’2’%,(<*/—t"f>

Ck 2"

=Ifll . Ffelall. (3.25)
Lz([O,T]) k, T
First, observe that the second equality in (3.14) still holds for f € |A|ISJT (with the same arguments). In particular it

follows that f e L'([0, T]) and hence f° € LI(R). Then, a density argument shows that for (3.25) it is enough to take
f € ST.

In order to prove this fact we use Hankel transforms. Recall that the Hankel transform of order —1 < v < —% of a
function f: R4 — R is defined by

o0
(Hy ) = / Vat], () f () dt,
0
where for v # -1, —2,..., J, is the Bessel function of order v defined by

v _nzof(n—l—l)F(U—l—n—}—l)’ :

Details on the Hankel transform can be found in [11,18,22].
First, we prove that

k+ >

(t* F)lor) ) =

k
Héfk(IT,,Z.‘T*k

—k / f(t) sin(Lt) dt. (3.26)
By using the integration by parts (i3) for Erdély-Kober-type fractional derivatives and integrals we have

k
Hy(lp_, 1ok

T
()01 = / \/A—tjv()»t)ll;_,z,lz;k (t*F) ) dt
0

T
)
f L F O, 5 k<\/; ]U(At))(t) dt.

0
From [4, page 46] we have the relation
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A 2k+3 .
Ig+ 2,1k <\/;]v()»t)> = ﬁ)n_kt_kq sin At,
22

where from (3.26) follows easily.
From Parseval’s equality for Hankel transforms we obtain

2
Ik _Vﬂtkf
T—2,155\ 2k

2
=[Hy (G, e N0 D2,

2

00 T T
2 / rz"[ / f(s)sin(rs) dsi| [ / f(t)sin(rt) dti| dx
0 0 0

T T 00
2//f(s)f(t)|:/k_2" sin(As) sin(At) dk:| dsdr
0

L2([0,T])

00
T T 00
= / / f(s)f(t)[/A_Zk(cos(k(s —1)) — cos(r(s +1))) d){| dsdr.
00 0
If we use now above the equality (see [5, formula 3.823])
o8]
1-—
/ w dx=dk|u\2k_l, u>0,
X K
0

1
dy=—-I1—2k) cosn(i — k),
we deduce, by integration by parts and Lemma 3.4,

2 T T
s ﬂ(ﬁfkf> =d:<//f(s)f(t)[ls—t|2"—1 — (s + 0% 1] dsdt
27\ 2 L2(10,T]) -

32Ck(s, t)

———— ~dsdt
dsot

T T
=dkk(2k+1)//f(5)f(t)
00

T T
—akak+ 1) [ [aof©fodd=gIrR, . o
kT
00

The relation between the domain of the Wiener integral associated with fBm (see [8,14]) and sfBm is given in the
following result.

Proposition 3.8. The inclusion A,’: ; C Aif 7 holds.

f
A
Proof. For f € A,{T choose a sequence (f;)n C & such that f;, LN f.

Case —% <k < 0. By [8, Theorem 3.3] (see also Remark 3.3) we have that

Y e 2 _
/!fnl[o,n(x>—f1[o,n<x>| x|~ dx — 0.
R

In particular
/ |75 — P 1~ dx — o, (3.27)
R
and then by (2.14)
CZ —_ —_ 2
= fuly =% [ (TR0~ TP dx—0. mns oc.
kT
R

ad
Since Al{’T is complete there exists g € AI{,T such that f;, AN g.
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A " 12([0,T))

A A
The convergencies f;, N f and f, LN g imply that f, ————— f, g and consequently f =g e A

kT
Case 0 <k < % Applying [8, Theorem 3.3] again, we find f¥, f* € S’ with

supp(f;) [0, Tl,  supp(f*) C[0,T],

f:|[0’7]:fn7 f*l[O,T]:fv /|fn;(x)_}\*(x)|zlxl_2kdx_)0~
R

The odd parts (f;)°, (f*)° of f, f* satisfy

supp(f;)° (=T, T1,  supp(f*)° C[-T,TI,

D)oy =Ffr Flom = f |(£2)° @0 = (F° | Ix 2 dx — 0,

and consequently f € Aka a

Remark 3.9.

(a) Gripenberg and Norros [6] established the following prediction formula for fBm (see also [12]) in terms of fractional
Wiener integral:
Forany k € (—%, %) and 0 <a<t,

a

E[Bf| B 0<s< ]:B§+/<pa,f(u)d3’;, (3.28)
0
. I t k
B o (1) = Ty~ (g — )k %z" dz. (3.29)

a

By using properties of the Erdély-Kober-type fractional integrals, the following prediction formula holds for sfBm in
terms of sub-fractional Wiener integrals (see [21]):
Forany ke (-3, 1) and 0 <a <t,

a

E[Sf |t 0<s<a]=Sk+ / Wy (u)dSy, (3:30)
Zsinnk 2 (z —a?)k I
Wor(u) = e (3.31)

(b) The sub-fractional Wiener integral arises also in the linear filtering with a sfBm in the signal and the noise in the
observation process being a linear combination of independent Bm and sfBm (see [21]).

(c) In [4] series expansions of the fBm, even part (that is sfBm up to a multiplicative constant) and odd part are obtained
by means of Fourier-Bessel theory. The mean square convergence of the Riemann-Stieltjes integral for some classes of
deterministic integrands with respect to the partial sums of such expansions to the corresponding Wiener integrals may
be obtained.

(d) As mentioned in the introduction sfBm arises from occupation time fluctuations of some particle systems for k € (0, %)
as weak limit in the space of continuous functions with values tempered distributions [1-3]. From such results the
weak convergence of weighted occupation times to the sub-fractional Wiener integral could be deduced.

(e) Taking the multidimensional forms of the operators appearing in the sub-fractional Wiener integral as a Wiener integral
(Theorem 3.2) one obtains the multiple sub-fractional Wiener integrals. Based on such multiple integrals, the orthogonal
decomposition of square integrable functionals, which are measurable with respect to sfBm, in series of multiple sub-
fractional Wiener integrals allows the development of the stochastic calculus with respect to sfBm.

Remark 3.10. In the case of fBm in [12] the so-called the fundamental martingale is introduced as a fractional Wiener
integral and a version of Girsanov theorem is obtained.

A corresponding sub-fractional fundamental martingale is also naturally attached in the sfBm case. This is the process
(MF)¢eqo.77 defined by the relation
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t
MK =dj / sk dws,

0
2/<
di=———. 332
KT ard-kvmT (3.32)
This martingale generates the same filtration as SX.
For a function f :[0, T] — R with [, f2(s)s~%ds < oo we define the probability Qs by
dqQ : 1 ;
f _ k 2 I
AP o =exp /f(s)dMS — 5/f (s)<1\/1<>s
t 0 0
t d2 t
= exp / f(s)ydmk — ?" / f2(s)s~*ds |, (3.33)
0 0
and the function
1
(W) (s) = ———1I§ 5 f(s). (3.34)

r(1—k

Then the following sub-fractional Girsanov theorem is satisfied: the process
t
St — /(wkf)(s)ds, te[0,T],
0

isa Qy-sfBm.
In particular if f =a € R it follows that the process (S’[< — at)reqo,17 15 Qq-sBm.

Remark 3.11. Since the main representation formula of Theorem 2.1 is the basic result which it is used in our approach and
a corresponding formula holds for the odd part of the fBM (see [4]), the results can be extended in an analogous manner to
the case of odd part of the fBm.

Acknowledgment

The author thanks the referee for careful reading and constructive suggestions.

References

[1] T. Bojdecki, L. Gorostiza, A. Talarczyk, Sub-fractional Brownian motion and its relation to occupation times, Statist. Probab. Lett. 69 (2004) 405-419.
[2] T. Bojdecki, L. Gorostiza, A. Talarczyk, Fractional Brownian density process and its self-intersection local time of order k, ]J. Theoret. Probab. 69 (5)
(2004) 717-739.
[3] T. Bojdecki, L. Gorostiza, A. Talarczyk, Limit theorems for occupation time fluctuations of branching systems 1: Long-range dependence, Stochastic
Process. Appl. 116 (2006) 1-18.
[4] K. Dzhaparidze, H. Van Zanten, A series expansion of fractional Brownian motion, Probab. Theory Related Fields 103 (2004) 39-55.
[5] LS. Gradshteyn, .M. Rizhik, Tables of Integrals, Series and Products, corrected and enlarged ed., Academic Press, 1980.
[6] G. Gripenberg, I. Norros, On the prediction of fractional Brownian motion, J. Appl. Probab. 33 (1996) 400-410.
[7] M. Jolis, The Wiener integral with respect to second order processes with stationary increments, preprint, 2006.
[8] M. Jolis, On the Wiener integral with respect to the fractional Brownian motion on an interval, J. Math. Anal. Appl. 330 (22) (2007) 1115-1127.
[9] AN. Kolmogorov, Wienersche Spiralen und einige andere interessante Kurven im Hilbertschen Raum, C. R. (Doklady) Acad. USSR (N.S.) 26 (1940)
115-118.
[10] B.B. Mandelbrot, J.W. Van Ness, Fractional Brownian motions, fractional noises and applications, SIAM Rev. 10 (1968) 422-437.
[11] P. Macaulay-Owen, Parseval’s theorem for Hankel transforms, Proc. London Math. Soc. (2) 45 (1939) 458-474.
[12] L. Norros, E. Valkeila, I. Virtamo, An elementary approach to a Girsanov formula and other analytical results on fractional Brownian motion,
Bernoulli 5 (4) (1999) 571-587.
[13] D. Nualart, The Malliavin Calculus and Related Topics, second ed., Springer-Verlag, Berlin, 2006.
[14] V. Pipiras, M.S. Taqqu, Integration questions related to fractional Brownian motion, Probab. Theory Related Fields 118 (2000) 251-291.
[15] V. Pipiras, M.S. Taqqu, Are classes of deterministic integrands for fractional Brownian motion on an interval complete?, Bernoulli 7 (6) (2001) 873-897.
[16] S.G. Samko, A.A. Kilbas, O.I. Marichev, Fractional Integrals and Derivatives, Gordon and Breach Science, 1993.
[17] G. Sammorodnitsky, M.S. Taqqu, Stable Non-Gaussian Random Processes, Chapman & Hall, New York, 1994.
[18] E.C. Titchmarsh, Introduction to the Theory of Fourier Integrals, Clarendon Press, Oxford, 1937.
[19] C. Tudor, Some properties of the sub-fractional Brownian motion, Stochastics 79 (5) (2007) 431-448.
[20] C. Tudor, Inner product spaces of integrands associated to sub-fractional Brownian motion, Statist. Probab. Lett. (2007), doi:10.1016/j.spl.2008.01.087.
[21] C. Tudor, Prediction and linear filtering with sub-fractional Brownian motion, preprint, 2007.
[22] A.M. Watson, A Treatise on the Theory of Bessel Functions, Cambridge University Press, Cambridge, 1944.


http://dx.doi.org/10.1016/j.spl.2008.01.087

	On the Wiener integral with respect to a sub-fractional Brownian motion on an interval
	Introduction
	Preliminaries
	Main result
	Acknowledgment
	References


