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We study a new stochastic integral for stochastic processes which are generated by adapted and instantly independent

stochastic processes. In the definition of the new stochastic integral, the crucial idea of forming Riemann-like sums is the

evaluation points for the integrands, namely, the adapted factors are evaluated at the left endpoints of the subintervals,

while the instantly independent factors are evaluated at the right endpoints of the subintervals. We will present some

results on the existence of this new stochastic integral for an interesting class of stochastic processes. We will also

introduce the concept of pre-martingale which is used in studying stochastic processes defined by this new stochastic

integral. (Received September 16, 2010)
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