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The Malliavin calculus is a differential calculus on the Wiener space that was
introduced by Paul Malliavin to provide a probabilistic proof of Hérmander’s
hypoellipticity theorem. The main application of Malliavin calculus is the reg-
ularity and estimation of densities of Wiener functionals. In this talk we will
present an explicit formula for the density, and we will discuss its application
to derive the Holder continuity for the solutions to a class of nonlinear stochas-
tic partial differential equations arising from a system of particles in a random
media.



