
Definition 0.0.1 (Ito process, multidimensional). X = (X1, . . . , Xk) is a k-dimensional Ito process
if
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where αi are real-valued processes and βi = (βi1, . . . , βid) are Rd-valued processes for i = 1, . . . , k. It
is implicitly assumed in the above that the processes αi, βi, i = 1, . . . , k are integrable in a suitable
sense.


