5@ H: Stochastic differential equations with local growth
singular drifts
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We study the weak differentiability of global strong solution of
stochastic differential equations, the strong Feller property of the
associated diffusion semigroups and the global stochastic flow
property in which the singular drift term and the weak gradient of
Sobolev diffusion term are supposed to satisfy local growth conditions
respectively. The main tools for these results are the decomposition of
global two-point motions, Krylov's estimate, Khasminskii's estimate,
Zvonkin's transformation and the characterization for Sobolev
differentiability of random fields.

R ER S AR DEARRE
hik L A ERREE A L
EEHRR R AN E A RR

il P e

i ——
e — —


admin
删划线


	报告题目：Optimal expected L2−discrepancy bound for new



