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fractional Sobolev space stochastic integral  interpolation

Fractional Smoothness of Some Stochastic Integrals
Peng XIE, Xi Cheng ZHANG

Department of Mathematics, Huazhong University of Science and Technology,Wuhan 430074, P. R.
China

Abstract We study the fractional smoothnessin the sense of Malliavin calculus of stochastic integrals of the form
Hint_0"1\p(X_s)dX_s3$, where $X_s$ is a semimartingale and $\p$ belongs to some fractional Sobolev space over $imR$.
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