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The talk focuses on the properties of multiple stochastic integrals defined with respect to Volterra random fields. Ap-

plications of multiple stochastic integration to the problem of nonlinear filtering of random fields with a multiparameter

Volterra-type Gaussian observation noise will be discussed. Some links between multiple stochastic integrals and Feynman

path integrals will also be indicated. (Received September 01, 2007)
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