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Fractional smoothness of functionals of a Lévy process 
 
 
We get acquainted with Malliavin calculus for Lévy processes, which arises from a chaos 
expansion discovered by K. Itô (1956). On the Lévy space, we consider fractional order Sobolev 
spaces obtained by real interpolation. The fractional smoothness of certain functionals of a Lévy 
process and corresponding deterministic fractional Sobolev spaces are then examined. 
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