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Colloquium
Some thoughts about general
stochastic integrals
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We will describe new ideas to extend the Ito theory of stochastic integration to
allow anticipating integrands. The Ito theory has two crucia properties, namely, the
martingale property and the Markov property. For our extension of the Ito integral,
the corresponding properties are caled near-martingale and near-Markov
properties.

We will use simple examples to motivate the new concepts.
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