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Theorem 1 [1, P.205]. Let {ϕj(x)}∞j=0 be a CONS in L2[t, T ], ψ1(τ), . . . , ψk(τ) ∈
L2[t, T ]. Then for all k ∈ N and i1, . . . , ik = 0, 1, . . . ,m∫ T
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where W
(i)
τ , i = 1, . . . ,m are ind. stand. Wiener proc., W
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τ is

the Itô differential, [x] is an integer part of x,
∑′

is the sum with respect to all
permutations of the set ({{g1, g2}, . . . , {g2r−1, g2r}}, {q1, . . . , qk−2r}), braces mean
an unordered set, parentheses mean an ordered set, {g1, g2, . . . , g2r−1, g2r, q1, . . . ,

qk−2r} = {1, 2, . . . , k},
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∫ T

t
ϕj(τ)dW

(i)
τ are i.i.d. N(0, 1)-

r.v.’s (i ̸= 0), Cjk...j1 is the Fourier coef. of K(t1, . . . , tk) = ψ1(t1) . . . ψk(tk)×
1{t1<...<tk}, k ≥ 2 and K(t1) = ψ1(t1), t1, . . . , tk ∈ [t, T ], 1A is the indicator of A.

Theorem 2 [1, Sect.2.18–2.30]. Let {ϕj(x)}∞j=0 be a CONS in L2[t, T ]. Then∫ T
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where ψ1(τ), ψ2(τ) ∈ L2[t, T ] for k = 1, 2 as well as ψ1(τ), . . . , ψk(τ) ∈ C[t, T ] and
p1 = . . . = pk = p for k = 3, 4, 5 or for k ≥ 6, but if condition (2.1302) [1,P.777] is
satisfied in the latter case, ◦dW(i)

τ is the Stratonovich differential, another notations
as in Theorem 1.
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