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Let C[0, T ] denote the space of real-valued continuous functions on [0, T ]. Let a be in C[0, T ] and let h be of bounded

variation with h 6= 0 a.e. on [0, T ]. Define Z : C[0, T ] × [0, T ] → R by Z(x, t) = (hχ[0,t], x) + x(0) + a(t). For a

partition 0 = t0 < t1 < . . . < tn < tn+1 = T of [0, T ], define random vectors Zn : C[0, T ] → Rn+1 and Zn+1 : C[0, T ] →
Rn+2 by Zn(x) = (Z(x, t0), Z(x, t1), . . . , Z(x, tn)) and Zn+1(x) = (Z(x, t0), Z(x, t1), . . . , Z(x, tn), Z(x, tn+1)). With the

conditioning functions Zn and Zn+1, we evaluate the conditional Fourier-Feynman transforms and convolution products

of the functions given by

f((v1, Z(x, ·)), . . . , (vr, Z(x, ·)))
∫
L2[0,T ]

exp{i(v, Z(x, ·))}dσ(v),

where σ ∈ M(L2[0, T ]) and f ∈ Lp(Rr). We show that the conditional Fourier-Feynman transform of the conditional

convolution product for the functions can be expressed by the product of transforms of each function with a change of

scale. Finally the effects of drift will be investigated on the polygonal function of a. (Received September 19, 2016)
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