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Abstract: In the first half of the talk, we give an introduction to the
stochastic differential equations in infinite dimensional spaces.

In the second half the talk, we will utilize the associated martingale
problems for stochastic differential equations to obtain a martingale
representation theorem for processes that are adapted to the filtration
generated by (weak) solutions to such an equation. Utilizing Malliavin
derivative, under mild conditions we will give explicit integrand for such
representations.
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