
UDC 519.2 MATEMATICHESKIE TRUDY
DOI: 10.17377/mattrudy.2016.19.206 2016, V. 19, N 2, 158–169

ON INTEGRATION OF SYSTEMS OF STOCHASTIC
DIFFERENTIAL EQUATIONS

F. S. Nasyrov

We suggest a method for solving systems of stochastic differential equa-
tions and describe the structure of solutions.
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