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Abstract

Motivated by the analysis of non-linear stochastic differential equations, which model
many real phenomena (including, e.g., stock prices), we will revise the main idea behind the
Wiener-Hopf factorization technique and present some recent mathematical developments
and generalizations on this type of factorization, as well as on the Fredholm theory of
corresponding integral operators. Special attention will be given to Wiener-Hopf operators
with Fourier symbols in the classes of almost periodic, piecewise continuous, semi-almost

periodic and piecewise-almost periodic functions.
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