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In this article we consider multiplicative operator-valued white noise 
functionals related to a stochastic flow. A generalization of the Krylov-
Veretennikov expansion is presented. An analog of such expansion for the 
Arratia flow is derived. 

Submission history
From: Dorogovtsev Andrey Anatolievich [view email] 

[v1] Mon, 25 Jul 2011 19:34:41 GMT (13kb)

Which authors of this paper are endorsers?

Link back to: arXiv, form interface, contact. 

Download:
● PDF 
● PostScript 
● Other formats 

Current browse context:
math.PR
< prev | next > 
new | recent | 1107

Change to browse by:
math 

References & Citations
● NASA ADS 

Bookmark(what is this?) 

         

 

Comments: 24 pages
Subjects: Probability (math.PR)
MSC classes: 60H40, 60H25
Cite as: arXiv:1107.5026 [math.PR]
  (or arXiv:1107.5026v1 [math.PR] for this version)

We gratefully acknowledge support from
the Simons Foundation

and member institutions 

(Help | Advanced search)

    

Search or Article-id

All papers Go!


