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ABSTRACT

We establish It"o's formula along flows of conditional probability measures given a
common filtration associated with general semimartingales; this generalizes existing
results for flows of conditional measures on It"o processes and flows of deterministic
measure on general semimartingales. Our approach is to first establish [t"o's formula
for cylindrical functions by introducing conditional independent copies and then
extend it to the general case via function approximation.



