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Let Ca,b[0, T ] denote the general Wiener space where a(t) is an absolutely continuous function on [0, T ] with a(0) =

0, a′(t) ∈ L2[0, T ], and where b(t) is a strictly increasing continuously differentiable function with b(0) = 0 and b′(t) > 0

for each t ∈ [0, T ]. In this paper we study the operator-valued Feynman integral of functionals F on Ca,b[0, T ] of the

form

F (x) = f

(∫ T

0

θ1(t) dx(t), · · · ,
∫ T

0

θn(t) dx(t)

)
where

∫ T

0
θj(t) dx(t) denotes the PWZ stochastic integral and {θ1, · · · , θn} is an orthonormal set of functions of

bounded variation in L2
a,b[0, T ]. (Received September 03, 2012)
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