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Resumo/Abstract:

We give a [to-Kunita-Wentzell type formula and a substitution adapted
to Rough path integral. This formula is a representation for com-
position of a rough path integral with a smooth function.

Kunita uses this representation in the context of stochastic cal-
culus (ie, special case when rough path is a Brownian motiom) to
solve partial differential equations. The ideia is to develop an Char-
acteristic Method in this context.

Our contribution is to show this formula in a general setting
(rough path), and trace a parallel between previous stochastic case.



