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Abstract

This paper uses Holder inequality, Gronwall inequality and other basic tools, starting from a sim-
ple linear stochastic differential equation with constant coefficients, by taking the integral factor,
the nonlinear stochastic differential equation is transformed into a deterministic differential equ-
ation, and then through appropriate transformation, we get its solution, so as to prove the exis-
tence and uniqueness of the solution.
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