PROBABILITY
AND
MATHEMATICAL STATISTICS

Vol. 19, Fasc. 1 (1999), pp. 55-62

UNICIT E TRAJECTORIELLE DES EQUATIONS DIFF ERENTIELLES
STOCHASTIQUES AVEC TEMPS LOCAL

Youssef Ouknine

Abstract: We study the pathwise uniqueness of a one-dimensionalastcldiffer-
ential equation driven by white noise and involving locai¢i of the unknown process.
We introduce a very weak condition on the diffusion term ki sufficient for the
pathwise uniqueness if one considers an equation of the form

X: = a0 +/Ot/Ea(s,:c,XS)W(ds7d:v) —l—/RL?(X)I/(da),

wherer stands for a signed Radon measuréRan
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