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§1 Introduction. In a series of previous papers", the authors have considered
the operator valued integral in function space I,(F) = Iy, (..5;(F) which takes
the function ¢ into the function I,(F)y whose value at £ is

) GEOHO = [ PO 90 e) + 8 dr.
Here F is a real or complex valued functional defined on the space of all con-
tinuous functions on {a, b], the integral is Wiener’s integral over the function
space Cyla, b] = {x(-)|x continuous on [a, b], z(a) = 0}, ¥ is a real or complex
valued function defined almost everywhere on (— «, «), £ is a real number
and X is a positive number. The existence and properties of I,(F) have been
established for various classes of functionals F' and functions y. In particular if

(1.2) F@@) = exp { f " 66s, 2(5) ds}

and 6(s, u) is bounded and continuous almost everywhere on [a, b] X (— =, «),
the operator I,(F) takes L, into L, . Moreover, if

(1.3) F,(x) = exp { f ' 0(s, z(s)) ds}
and
(1.4) Gt &N = (L (F)P)©),

then ( satisfies the integral equation

(o) G5 = [2«(17 ]1/2 f ¥(©) exp( ;(g’ f))z) dv
+ ( )”2[ (s — t)_wf 0(s, v)G(s, v, \) exp( 2)2( t§) ) dvds

on [a, b) X (— =, «). In the case where 0 is sufficiently smooth, this equation
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