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Stochastic analysis is the art of inferring properties of stochastic
processes from equations they satisfy. In this talk I will overview
various ways in which the basic ideas of Itô’s approach to Markov
processes have been extended to cover the highly irregular random
fields which appear in the probabilistic approach to quantum field
theory, initiated by Symanzik, Nelson and others. Apart from the
intrinsic interest in this endeavour, these challenging applications
continue to inspire new research directions for stochastic analysis.
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