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'ON STOCHASTIC INTEGRALS FOR STRONG MARTINGALES - -
|  WITH n-DIMENSIONAL PARAMETER

N1k ZANRAN
(Xibei University)

ABSTRACT

In this paper, we define PK ,,-predictable process &(¢l, -+, &) (£2€ B, 1<q
<r<n)and its r-iterated stochastio integra,l with respect to a group of strong mar-
tingales M = (M, -+, M,)with n-dimensional parameter. We can express functional
of strong martingale with proper properties by these stochastic integrals. Particularly,
square integrable functionals and martingale of Wiener process with n—dimengional
parameter are expressed by them so that the. problem suggested by Wong, E. and
Zakai, M. in[1] is solved with a method which differs from the method in [7].



