Dmitriy F. Kuznetsov (Peter the Great St.-Petersburg Polytechnic Universi-
ty, St.-Petersburg). Expansions of iterated Ité6 and Stratonovich stochastic
integrals. The case of arbitrary CONS in Lyt, T].

Theorem 1 [1, P.205]. Let {¢;(x)}32 be a CONS in La[t, T], 1 (1), ..., ¥x(T) €
Lo[t, T). Then for allk € N and iq,...,i =0,1,...,
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where Wf), i = 1,m are ind. stand. Wiener proc., WSO) = T, dWS) is the
Ité differential, [x] is an integer part of x, > is the sum with respect to all
permutations of the set ({{g1,92},.-,{92r-1, 92} },{q1, - -, Qu—2r}), braces mean
an unordered set, parentheses mean an ordered set, {gi,92,.--,92r—1,92rs q1,-- -
Ge-ary = {12,k T €1, 300 0, ¢ = [7 65 (1)dWL are ii.d. N(0,1)-
rv.’s (i # 0), Cj,..;, is the Fourier coef. of K(t1,...,tx) = ¥1(t1) ... ¥r(te)x
T <<ty B> 2 and K(ty) = 1(ta), t1, ... tx € [t,T], 14 is the indicator of A.
Theorem 2 [1, Sect.2.18-2.27]. Let {(;ﬁj(x)} o bea CONS m Lo[t, T. Then
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where ¢1(7),¢2(T> € LQ[taT] (k = 172)v 1P1< )7-~-aw/€( ) € C[t T] (k - 3 4 5);
1(7), ..., Yr(7r) € C[t,T] (k > 6) but if condition (2.1059) [1, P. 678] is satisfied;
odW(Tl) is the Stratonovich differential, another notations as in Theorem 1.
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