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Existence and pathwise uniqueness of solutions to SDE driven by a class of
special semimartingale

CAO Gui-Lan

School of Mathematical Sciences,Graduate University, Chinese Academy of Sciences,Beijing
100049,China

Abstract:

We prove the existence and uniqueness of solutions to stochastic differential equations dX,=F(X)
tdZ;,where F is non-Lipschitz coefficient and Z is in a kind of special semimartingale.
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