
Year: 2009 Vol.: 75 Fasc.: 3-4

Title: Multiple fractional integrals through Gamma-mixed Ornstein–Uhlenbeck pro-
cess

Author(s): Constantin Tudor and Maria Tudor

We prove the mean square convergence of multiple Riemann–Stieltjes integrals
based on the integral process defined by the Gamma-mixed Ornstein–Uhlenbeck pro-
cess to multiple fractional Stratonovich integrals. The integrands belong to the sub-
class of the Schwartz space S(Rn) of rapidly decreasing functions whose fractional
integrals remain rapidly decreasing. In particular the result applies for integrands in
the Lizorkin space, i.e., the subspace of S(Rn) which is orthogonal to all polynomials.
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