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Abstract: The talk consists of two parts. In the �rst one, we describe the classical re-

sults on the existence of strong and weak solutions of the stochastic di�erential equation

dXt = A(Xt)dt + B(Xt)dWt. In the second part, we concentrate our attention to the sin-

gular equations of the types dXt = − SgnXtdt+ dWt, dXt = SgnXtdWt, dXt = I(Xt > 0)dWt,

and dXt = λdt+ I(Xt > 0)dWt, with λ < 0 and λ > 0.

Location: ISEG (An�teatro I, 4o piso, Ed. Quelhas), Lisboa.


