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Thus with probability one, we would have the interesting relationship

WO(B) = - f W(t) d IBtl·
I

The minus sign could of course be dropped because of the symmetry of W.

In the construction of z~ in (4.1), and hence of WO
, we restricted

attention to those indices A for which the first factor in (2.1) is

~O,O = 1. The process may be repeated for every choice of a first factor.

If ~r,j is the choice, then consider restricting A to those indices, say

Ar,j, for which ~,(s,t) = ~ .(s) ~ .(t) for some nand t . Upon/\ r,J n,l
reflection, one sees that in the analogue to (4.1) one may without loss of

generality replace B by B n (supp (~ .) x 1). In fact, we partition thisr,J
latter set into two sets, Br,j,+ and Br,j,-, by partitioning sUPp(Qr,j)

into the two sets where ¢r,j is positive and negative. Once this is done.

it follows that the existence of a continuous process wr •j = L . Y, ~,(B)
AEAr •J /\ /\

can be shown in the same manner as for WO yielding a representation

where the super-bars indicate independent versions of the WO process. One

approach then to the central problem of this paper is to look for conditions

under which series of independent C(Aa)-valued random variables converge

almost surely. A general 3-series type of theorem for Banach-space-valued

random variables would be of general interest, as well as possibly providing

an alternate approach to the main result in Theorem 3.1.
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FOOTNOTES

1/ This work was supported in part by the National Science Foundation,
Grants No. MCS75-08557 and MCS78-09858.

2/ I have stayed with the name Brownian Motion, although a more informative
choice might be Brownian (or Wiener) set function, or signed-measure. or
simply measure. Yet they are not truly measures. Possibly, Brownian
Integral might indicate better the summation over the white-noise
contributions that is so central to the process.


