Proposition 0.0.1. The unique solution of the SDE
dXt = ,u(t, Xt) dt + O'(t, Xt) . th
with

wu(t, Xp) = A Xy + ay,
o(t,Xy) = [B{ X; + b}, -, BEX, + bY],

where A, a, B, b (i =1,--- ,d) are all F-adapted bounded processes, is given by the formula
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