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SUR L’UNICIT É FORTE DES SOLUTIONS D’UNE ÉQUATION
DIFFÉRENTIELLE STOCHASTIQUE

Mounir Zili

Abstract: In this paper we prove the pathwise uniqueness of solutions of a stochas-
tic differential equation with a singular drift which depends on time. Our method is of
probabilistic nature, and it is based on an Al-Hussaini and Elliott result.
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