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摘要(Abstract): We localize some of Watanabe's results on 

Wiener functionals of fractional regularity, and use them to give a 

precise estimation of the difference between two Donsker's delta 

functionals even with fractional differentiability. As an application, 

the convergence rate of the density of the Euler scheme for 

non-Markovian stochastic differential equations is obtained. 
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