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Stochastic Differential Equations
with a Stochastic Reflecting Boundary (I )

DING Deng + ZHENG Shao-ren (Chiang Sio lam)
Abstract: Under general assumptions, the existence and uniqueness of solutions of one class of
stochastic differential equations, which has a stochastic and moving reflecting boundaty, is proved. A
continuous estimation for such solution is obtained.
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