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On the Existence and Uniqueness of Solutions for a
Kind of Stochastic Differential Equations

Shi Beiyuan

Abstract

In this paper, We show that the stochastic differential equation
t
xf=Ht+I0 f("S’xs-)dMs

on the random interal {0,T) has the existence and uniqueness of solutions, where
(xt) are functions which may be localized as processes of the right continuous
and the existence of the left limit, (M¢) are functions which may be localized

as simematigales,



