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On Pathwise Projective Invariance of
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(Communicated by KSsaku YOSIDA, M. g. A., Oct. 12, 1988)

In part I, we have obtained a measure preserving group action which
is isomorphic to SL(2, R) in the path space of Brownian motion {B(t )}

ct-q-d
w --ctB --dB

(1)

e, d
e SL(2, R).

Nrom this action we have deduced a symmetric roerty called P. Lvy’s
roeetie ivriee o Broie motion.

In this art we, using the terms of theory of unitary representation,
determine the class f the above action a dierete erie rereetatio o
index 2.

4. Stochastic integral of Wiener tTpe. Let {X(t; ); t eR} be a
Gaussian roeess with continuous ath and e (R) be a test function.
Define an integral of Wiener type;

( 6 ) I( )----[ ’(t)X(t w)dt.
dR

An inner product is defined by

( 7 ) (, )E[I(? )I( )] =.[.[ ’(t)’(t)EZ(t)X(s)dtds.
Let us denote L the completion of (R) by above inner product. Then
I(.) becomes an isometry orm L into L(9).

Example 1. In case of Brownian motion, L is L(R, dx) and the
isometry I(.) is nothing but the Wiener integral.

Example 2. Let us consider a self-similar process X" of index a (see
3). The inner product is

2

We obtain the above ormula in the sense of generalized unctions, the
unction $-s- is accordingly considered a pseudo unction (Gel’land etc.
[6]). The above inner product space is used as the space of supplementary
series representation of SL(2, R). Therefore this example suggests us a

certain connection between self-similar process and supplementary series
representation of SL(2, R).


