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Theorem 1 [1] (P. 914, 918). Let ®(t1,...,tx) € La([t, T1%), {¢;(x)}532, is
an arbitrary CONS in Lo[t, T, and condition [1] (P. 913) is fulfilled. Then for all
keN andiy,...,ix =0,1,...,m
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If, in addition, the condition [1] (P. 917-918) is satisfied, then
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where [z] is an integer part of x, JS[@]gf}t"'ik) is the multiple Stratonovich integral [1]

(P. 912), J'[@]gf}t"'ik) is the multiple Wiener integral [1] (P. 211), TF-2r @,

’

Tg’ﬂ;;zf”’QQW.il)gh@ are rth limiting traces of ® [1] (P. 911, 915), > is the sum with

respect to all permutations of the set ({{g1,92},.-.,{92r—1,92-} }, {q1, - -, Gr—2r}),
{91,92, s 920—1,92r, Q15 - - -5 Qi—2r} = {1,2,...,k}, {{} — unordered set, (-) —

ordered set, [ ], def LY def 0, 14 is the indicator of A.

Theorem 1 presents analogues of Theorems 5.1, 6.1 from [2] for the case of a
multidimensional Wiener process.
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