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Main result

Let X and X be solutions of the one-dimensional SDEs. For t > 0,
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Lemma (Kulik (2014))
Xi has a probability density function y — pt(xo, y) such that
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Theorem
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Remark
The solution of SDE (X)[o,7] fails the pathwise uniqueness
property if n < 1/a. Still, the theorem holds for such solutions.
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