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1. Introduction. Let B; be a bounded continuous N X N complex matriz-
valued function on R" for j = 1, 2, -+ - , n and let V be a bounded Borel measur-
able N X N complex matriz-valued functions on R”, Finally let 9; = 9/d2’,
B-V = > . B;d;,and A = .., (3;)° It is the purpose of this paper to
prove that

(L.1) exp (A + B-V + VDe(z) = M.(a(®)e(X))),

where {X,} is the Wiener process in R", M, is the Wiener integral for paths
starting at 2 ¢ R*, ¢ &€ Ly(R"; C"), and «(-) is the solution of the stochastic
integral equation

12) all) = T + fo " a()B(X) dX, + fo " () V(X)) dr.

(See Remark 2.3 where the precise meaning of the left hand side of (1.1) is
given.)

Results similar to those in this paper have been obtained by Daleckii [6]
although the method of proof is completely different. Ifor the scalar case (N = 1)
the solution (1.2) can be given explicitly as follows:

13 al®) = exp [ [ 'B(X,)dx, + i (VX)) — 3BT d]

(See Theorem 7.2, p. 222, in [8]. Also see [5] and references given there to earlier
papers of Cameron and Martin.)

Using (1.3) in the right hand side of (1.1) we obtain the well-known Wiener
integral representation for solutions of diffusion equations. See, for example,
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