Definition 0.0.1 (Ito’s integral, multidimensional). Let v € Ly (P), that is, v is an R%valued F-
progressively measurable process satisfying
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where | - | stands for the Euclidean norm in R%. Then the Ito stochastic integral of v w.r.t. W is well
defined and for any t € [0, 77,
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