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Pathwise Uniqueness of a Type of Stochastic Differential Equation
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Abstract: For one-dimensional SDE X, = x + Z fOO’f(Xs)dWi + J(;b(XS)ds , where W', i =1, 2,
=1

-++, 1s an infinite sequence of independent standard Brownian motions, pathwise uniqueness of solutions

with non-concave and non-Lipschitz drift coefficients is proved.
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