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06 odHnom ypasreruu 6 cmouicae C'mpamorosuua

Mper pacemorpum croxactudeckoe auddepennuanbhoe ypasuenune dX = | X|*odB, a € (—1,1),
KOTOPOE ObLIO BBEIEHO B (DU3NUIECKOIL JIUuTepaType Jjisd OMUCaHIa aHOMAJILHON auddys3un B HEOIHO-
poanoit cpegie (em. Cherstvy et al., New Journal of Physics 15:083039, 2013), u ommwmiieMm Bce cTporo
MapKOBCKHE OJHOPOJIHBIC PEHICHUA 3TOI'O YPaBHEHUA, IIPOBOAAIINE HYJIEBOE BpeMsd B HYJIC.

Joxkmaa ocHoBan Ha pabore I. Pavlyukevich and G. Shevchenko, “A Stratonovich SDE with
irregular coefficients: Girsanov’s example revisited”, http://arxiv.org/abs/1812.053245324
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